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Annual Statement for the year 2013 of the FACTORY MUTUAL INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMLES. ........evrererrierireieieeiseieissenssssesessessssssessssesssssssneas | eesessnsens 102,371,148 |........... (U A 102,371,148 | oo | e 102,371,148 |............ 0.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES..........ccovueverieiriereriecieseeieniens | evvreesesesseressssssesesesens | eveveesenens 0.0 [ oo [ e | s (0] 0.0
1.22 Issued by U.S. government Sponsored ageNCIES..........cc.eureeeeerrureeens | crrereesneeneenessesnsesseseens | eesneenees 0.0 [ oeeeeeeeeereereeerneiieees | e srene s | eeeeeeeiees s (O] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES)........orvverireeireiiciieiesisesses sttt snssns | ssesssensens 397,024,943 |............ 31 | e 397,024,943 | ..o | e 397,024,943 | ............ 3.1
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccveet | cvevevnaes 218,254,890 |............ 17 | e 218,254,890 |..coooovvivvrirercieiiens | e 218,254,890 |............ 1.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............c.cccceeiveeviveiieieens | cevereerenns 185,090,718 |............ 14 | e 185,090,718 [ ..ooveveeeerveerereeen | e 185,090,718 |............ 14
1.43 Revenue and assessment obligations............c.cceeeveeerereernesivesiens | ovvienne 1,050,910,141 |............ 81 | 1,050,910,141 | .oovevieeeeieeeen | e 1,050,910,141 |........... 8.1
1.44 Industrial development and similar 0bligations.............ccceveeveiceiiies | e | v 0.0 [ oo [ e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............cooviviereiveieereieceeens | e 55,264,021 |.........04 | .o 55,264,021 | ..o | e 55,264,021
1.512 Issued or guaranteed by FNMA and FHLMC.. 548,023,316 |.... 548,023,316 |.... ...548,023,316 |..
1513 Al OthET ... | eeeeeinees 109,526,461 109,526,461 109,526,461
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ccoerreneenennineneineienes [ eerveeneinns 0.0 [ oo [ eererissieeresinsiees | e (01 O 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.521........cccovevivcrinieeiieeiieeeins [ | evesenenns 0.0 [ oo [ e | e (0] 0.0
1.523 Al Ot ...t | seeises s sttt ssssntens | soeneseneens 0.0 [ oo [ et | et (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES)......vvvvvevrciciscicie sttt ssssssnsses | oeviesiaad 633,770,121 |............ 49 | . 633,770,121 | oo | e 633,770,121 |............ 4.9
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoceeerevereeiins | ovivivnnnas 242,523,646 |............ 19 | 242,523,646 | ....oovvereriireiins | e 242,523,646 |............ 19

. Total invested assets

2.3 Affiliated securities
Equity interests:

3.1 Investments in MUtUal fuNdS..........oerveereinrnree e
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties............cowreereerreneenrnresesneessisesnesnnens
4.4 Multifamily residential Properties...........ccoeveeviveeireeresieeeeee s
4.5 COMMETCIAl I08NS.......c. et sess st essnssesees
4.6 Mezzanine real estate 10aNS........c.cc.eeevriiineiiniesese e
Real estate investments:

5.1 Property occupied by COMPANY........cccoveierrirrinieieisissiesesssssssse e
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)....
Property held for sale (including $......... 0 property acquired in

satisfaction of debt)..........cceviieiiiiice e
Contract loans
DEMIVALIVES. ..ot

3.3

34

35

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............cccoevervireiercerecnnnnnns
. Other invested assets

................ 1,137,360 cerevnnnnnnn 1,137,360

.............. 45,858,245 corevennnnnn 40,868,245 .
............ 522,020,432 cerennnnn022,020,432 | ........45,858,245 | ...........567 878,677 |........44
......... 1,523,641,715 v 1,523,641,715 | | . 1,623,641,715 ... 118
....... 12,958,806,855 .......12,958,806,855 |.........45,858,245 | .......12,958,806,855 | ........100.0
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Annual Statement for the year 2013 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren 11,926,749
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes 0
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes 0
4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt
5. Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiiiieieceeeis bbbttt b bbbt bbb st 11,885,676
6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbb bt s st b ae b s a st se st st et es s st st enaebanes
6.2 Totals, Part 3, COIUMN 13........oiiiiiirr bbb 0
7. Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2.ttt bbb bbbttt
7.2 Totals, Part 3, COIUMN 10, ...ttt ettt bbb a sttt et st b st s s s et e st st et esnae st enaebanes 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt bt a et b bttt st b st b a et et s st et es s aetasenaebanes 318
8.2 Totals, Part 3, COIUMN Q... ettt ettt e sttt bbbttt bbbt e et st sttt s et bbb s et et s eee 9,515 9,833
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8).........cceriiieriiririieisiieie ettt ss st 31,240
10.  Deduct total NONAAMItEE @MOUNTS............cvuiiiiir bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemiriresseriseesisesssessssessssessess s sssse s est st st bbb 31,240
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s 0
3. Capitalized deferred interest and other:
3.1 T0tals, Part 1, COIUMN 12. ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb
52 Totals, Part3, COMMN 8. NNE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN ...t sas st
10.2  Totals, Part 3, COIUMN 0. s esesse st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e 0
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et 0
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iieeieieiceece ettt st es ettt bbb ss et s et et b s sae s s s ense st 0
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Annual Statement for the year 2013 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvu et ese et bs e ese bbbt bs s s £ e E bbbt en 1,403,318,902
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........cceirrieieicteieie et 50,000,000
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses 84,037,883 134,037,883
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s 0
4. ACCTUAL OF GISCOUNL........cveieecietiiriitiet i8R
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13... ...ttt 64,040,711
5.2 TOtalS, Part 3, COIUMN G......ovuuieiriireciieiieeeise sttt (13,745,610) 50,295,101
6. Total gain (10sS) 0n disposals, Part 3, COIUMN 19..........c.oiiiiiieieieie ettt b bbbt s s bbb s sttt bbbt nas 25,237,869
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccciiiiiiiiiieieiciseese sttt bbbt bbb bbb s bt 86,255,357
8.  Deduct amortization of premium and AEPIECIAHON. ..........cc.vuiiueiiieeiei ettt bbb s bbb bbb bbbt bbbt ann
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 14.........oviieieriieieiesieisieses st 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15........oiiumirircireiieceise sttt bbb 2,992,684
10.2 Totals, Part 3, COUMN T1.....cuuieiiicieiiieceiee ettt 2,992,684
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccciuiuiuiiriiieiiiiese ettt nans 1,523,641,715
12, Deduct total NONAAMItEE @MOUNTS............ovuiiiii bbb bbb
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cvueiiuiiiieeiicie ettt bbb bbb bbbt a st 1,5623,641,715
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 9,063,693,856
2. Cost of bonds and stocks acquired, Part 3, Column 7 3,080,944,946
3. ACCIUAN OF GISCOUNL.......veeevevseveseeisesisces sttt 2,166,633
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. (1,582,881)
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 1,329,768,000
44  Part4, Column 11 (140,674,012) 1,187,511,107
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoooveveinrnererenns 221,170,165
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 2,660,155,373
7. Deduct amOrtization Of PrEIMIUM..........c.eiiiueireiicie ettt s st b st E £ s RS s RS sE s bR bR bR bR s bbb s bt 28,482,149
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.............. 731,320
9.2 Part2, Section 1, Column 17.
9.3  Part2, Section 2, Column 14.
94 Part4, ColUmN 13. ... 731,320
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).. 10,866,117,865
11. Deduct total nonadmitted amounts...........c.cccoveuemeeeerereerernenens
12.  Statement value at end of current period (LiNE 10 MINUS LINE 11).....uurireieriuririinriris st ssssss st sttt anss s essensanssessessanssnssns 10,866,117,865
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Annual Statement for the year 2013 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvvvverrens | ovvvrnnerinenens 157,635,169 | ....ovvvverrernnee 157,592,472 | ccoovvvrrerri 157,597,040 | ...oovvvvevrinnee 156,426,813
Governments (Including all obligations 2. ...397,024,943 395,961,480 ..399,933,457 381,087,000
guaranteed by governments) 3.
4, TotalS.oovoieseiiiicsicicceiines | v, 554,660,112 | .oocoovevveeene. 553,553,952 | .cooovvirnne. 557,530,497 | .ocovevienn. 537,513,813
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooeeiieeeceiiiisienes | e 218,254,890 | ...occvvvnenen 226,432450 | ..oovovenn 224,639,601 | ..coovvvvenne 200,340,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooovveeeeeeiiicsines | e 185,090,718 | ...coocvvveeen. 189,328,399 | .....oocvcveeee. 191,010,077 | oo 169,295,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals..oooovevceeicrsiiescieniees | i, 1,598,933,457 | .ooovovvvveenee 1,624,904,762 | ............... 1,632,268,388 | ................ 1,501,349,676
Industrial and Miscellaneous and Hybrid 8. United States........cccoeveeeveres | covvreervieirninns 743,296,582 | ...oovvvvrernns 776,160,098 | ...cvvvvvrrerne 746,642,553 | .ovvvvvrerenn 744,585,793
Securities (Unaffiliated) 9. Canada........cccooveveeecereeees | cvveieeieeieinns 238,110,052 | ..ovvverrrrene 241,839,279 | c.ovvverevrnn 238,654,363 | ...covvrverrrne 232,677,494
10._Other Countries........cooocceeeee | v 441359 | i 4,384,956 | ..oooovoveiien, 4419119 | oo, 4,350,000
11, Totals...oooveeseriiseiiceiiiei | e, 985,820,228 | ................ 1,022,384,333 | ...oovvvveee. 989,716,035 | oo, 981,613,287
Parent, Subsidiaries and Affiliates 12, TotalS. . | v | e L L,
13. Total Bonds........oummurvsssurisse | covvvcieenee 3,542,759,405 | ................ 3,616,603,896 | ............... 3,595,164,598 | ................ 3,390,111,776
PREFERRED STOCKS 14, United States.......coocevmvererens | wormreernreernneenneinnne 543,750 | cooeveererrereerenenns 682,286 | ...ovvernrirreernenns 543,750
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......rveerreeinrinrireines [ o [ s [ st esreneas
16. Other Countries.......ooenninnee [ e [ | s
17, TotalS...covrerssrerssrressrennsrensees | covnreesseesssenssienas 543,750 | .ovvrensriisriennnenns 682,286 | ...ooveeisrreirrinnenn: 543,750
Parent, Subsidiaries and Affiliates 18, TOtalS.....ovevcceiieeeciiees [, | eesresieseses s esessssseseesnss | erreseesesssseeseessasss e sessensenees
19. Total Preferred Stocks....... | cocooocvvvvvvvienneene. 543,750 | ...... ...682,286 | ..o 543,750
COMMON STOCKS 20. United States ...4,897,536,471 | ...... .4,897,536,471 2,450,042,513
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooevverveveeveeens [ e 85,449,479 | ..o 85,449,479 | ..o 45,857,882
22. Other Countries. ....coovcernreeens | converrssiennsnirnnes 30,391,723 | .o, 30,391,723 | .o, 16,307,132
A< T o] ST (RO 5,013,377,673 | ..o, 5,013,377,673 [ ..ccocovvreene. 2,512,207,527
Parent, Subsidiaries and Affiliates 24, TotalS....oovoveeiiieiereseceens e 2,309,437,037 | ...ccoennvn 2,309,437,037 | ..coovvnnnn 1,002,673,380
25. Total Common Stocks....... | .coccooeeuecee. 7,322,814,710 [ ..o, 7,322,814,710 [ .ooovernneene. 3,514,880,907
26. Total StockS.....ouurssssreisisss | v, 7,323,358,460 | ........c....... 7,323,496,996 [ .....ccoocee... 3,515,424,657
27. Total Bonds and Stocks.... | .............. 10,866,117,865 | .............. 10,940,100,892 | .......rvveene. 7,110,589,255
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Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

............................ 42
............................ 0.0
............................ 0.0

............................ 24
............................ 0.0
............................ 0.0

5,887,085

91,341,940

53,066,896

81,160,962

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

83,684,658

83,759,004

17,647,059

5.1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

............. 432,919,321
...18,708,907

............. 417,462,221
...49,535,899

............. 183,155,526
...10,663,081

............. 467,296,915
.3,300,083

.......... 1,509,575,887

...82,207,970 |....

.......... 1,567,168,646

...54,663,984 |....

.......... 1,509,575,888

...82,207,969 |....
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Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

215,776,297 | ............. 196,941,133 | ............. 196,109,950 | ...coovvvuneees 8,334,015 | .covverrnees 95,225,358 | ............. 712,386,753 | ..o 189 | 563,224,397 | ..o 164 | 674,868,163 | .............. 37,518,589
................. 3,746,105 | .............119,537,299 | ..............78,838,018 | ................2,813,967 | ................3,434,512 | .............208,369,901 revennnen. 168,297,164 rereeen. 187,161,983 | ...............21,207,918
.................... 325,853 | .o 21,227,744 | .............59,771,599 | .................1,608,211 | .................5,787,589 | ...............88,720,996 cerreeennnnn.02,184,500 cerrreennnnn 03,727,571 | ...............24,993,425
.................... 675,542 | ...............18,294,879 | ...............85,357,821 | .................2,042,468 | .................2,018,853 | .............108,389,563 rervennnnnn 109,868,378 cervreennnnnn02,155,488 | ..............46,234,075
.................... 148,718 | ............... 16,424,063 | ..............61,022,983 | ......cee0ee00ern 257,214 | oo | veriinnnn 77,852,978 ceereennnnn.02,838,882 coerennnnnn 37,836,463 | ..............40,016,515
.................... 147571 [ BIBA24 | i | s | enssssesssssssssssssssssssnees | osssnsssesnsens:003,999 v 1,660,537 cevernrrernnnnn:003,995 [
Totals... 220,820,086 372,941,542 481,100,371 ...15,055,875 106,466,312 | ..........1,196,384,186 | .... .968,073,858 |.... ..1,026,413,663 | .............169,970,522

Hybrid Securities
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Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt aeeen (d)........237,372,006 |............. 969,443,092 | ............. 993,823,538 | .............305,592,413 | ............676,931,809 | ..........3,183,162,858 | .....cverreerrrerieee84T | e XXX e [ oo ek XXX s [ e 3132513234 | ... 50,649,624
9.2 NAIC 2.t (<) o 3,746,105 | .....cco.ee. 138,246,206 | ............. 128,373,917 | .............. 13,477,048 | .................6,734,595 | ............ 290,577,871 | cooovvvrrerrvrrcerrcec T [t XX | e XK s | i, 269,369,952 | ............... 21,207,918
...325,853 | ... .21227,744 | ... ...59,771,599 .63,727,571 | ... ...24,993,425
675,542 | ccooverrnne. 18,294,879 | ....cccvuece. 85,357,821 | ..............12,192,068 | .................2,018,853 | .......... 118,539,163 | ..o.orrrrririineennnn 32 [ XXX s [ XK i [ s 72,305,088 | ............... 46,234,075
(T AT N — 16,424,063 | ............... 61,022,983 [ ..cocoveieee 257,214 | ceeeeiceeeend0 [ ()i 77,852,978 | e 2 [ ek XX e | e XXX i | s 37,836,463 | ............... 40,016,515
147571 | oo, 516,424 | oo, (O s 01 ISR B () NSO o o X < [T It X0 [ [SOD .0, 6 R [TID 0,0, R [ 663,995 | oo, 0
7 Totals...ococveererieinnes 242,415,795 | .........1,164,152,408 | ..........1,328,349,858 | .... .333,126,954 ..3,576,416,303 | .... .183,101,557
9.8 Line9.7a58 % Of COL B....uvereciiieisieeceeseeesicsesesicseesesisnie | eenresssseesssseessssenes 6.4 | oo 31.0 [ o 35.3 [ oo 8.9 [ i 184 00,0 [ b XXX [ e XK | e XXX e | 95.1 [ e 4.9
10. Total Bonds Prior Year
101 NAIC oot | erveesaeesons 193,742,184 | ............. 883,603,951 | ............. 951,217,559 | ... 221,459,903 | ............. 715,836,544 |.............. D 0.0 I PR D 0.0 I I 2,965,860,141 | .oovovverrerees 86.4 |.......... 2,893,053,600 | ............... 72,806,531
108,007,593 | .... ..88,232,934 | .... ...15,994,950 228,598,617 205,126,599 | .... ..23,472,018
............... 15,324,373 | ...............39,388,008 | .................3,881,296 cereernnnnnn02,184,500 cerreernnD1,282,110 | ............... 10,902,390
............... 22,409,551 | ...............82,645,694 | ................4,425,936 reeeennnn 109,868,378 ceveereenenn.07,424.282 | .............42,444 096
..21,064,191 ..273,914 ...62,838,882 ...31,041,740 | .... ...31,797,142
................ 1,392,625 .....1,660,537 .....1,660,537 |....

202,747,912 | ....

.1,051,802,284 | ...

10.7 Totals....coooveereerrrernnens .246,035,999 3,431,011,055 ..3,249,588,877 |....
10.8 Line 10.7.@58 % Of COL 8.....ouoieiiiciiieisiieie e esisiesssiens | esrcsessssessnsessaesaas 5.9 | s 30.7 380 [ s 72 | oecniieienieeeenn21.2 L e XXX e e XX | v 100.0 oo XXX e | e 94.7
11. Total Publicly Traded Bonds
11 NAIC 1o s s ssssnsnnes | ervesssssanes 237,121,743 | ............. 937,149,099 | ............. 982,044,024 | ............. 300,891,109 | ............. 675,307,257 |.......... 3,132,513,232 [ o833 [ 2,893,053,609 | .ccovvrerriiernnnn84.3 | 3,132,513,232
112 NAIC 2.ttt sanes | evsessesaessaeses 2,746,241 | ............. 125,534,998 | ............. 120,877,071 | cooverene 13,477,048 | ... 6,734,595 | ........... 269,369,953 | ..oovververereieeeeeen 12 | e 205,126,599 | ..ccoeerverererieeeean80 | e 269,369,953
113 NAIC 3.t ses st s s sesssssssssenanses | eesensssesenseesens 124,858 | .......ce..... 16,317,054 | .....ooe..... 42,252,959 | ooovverernnn 658,211 | ovvrrvrrerenn 4,374,490 | ............... 63,727,572 | wevvveveerreneereceeeenn LT | s 51,282,110 | woveveeererrerreceeeenn 15 | 63,727,572
..675542 | ... ..10,855,280 | .... 47,463,842 | ... ...11,291,571 2,018,853 ...712,305,088 ...67,424,282 ...72,305,088 |....
.................................................... 9,744,567 | ...ocvreseer. 27,834,682 | oo 257,214 [ e | ... 37,836,463 S— 0% W 2 10] cereereennnnn 37,836,463
147571 | i, 516,424 | ..o | e senessesssnsssesssness | eessesessenssssesessanssnseesss | sresseesisssesseneas 663,995 | o000 | 1,660,537 | covoviiicieieiennenn0.0 | e 663,995
11.7 Totals....cooocveereeeernnn. 240,815,955 |..........1,100,117,422 | .... ..3,576,416,303 ..3,249,588,877 ..3,576,416,303 |....
11.8 Line 11.7.@5@ % Of COL B.....vvrereerreierseseseesissseiessestssssessessens | sveseeessssesessssessensad 6.7
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccocvercereiieeoes [ covviiviiisieisiicinad 6.4
12. Total Privately Placed Bonds
250,262 | ..coovrrernnes 32,293,995 | ........... 11,779,518 | ................4,701,298 | .................1,624,551 | ............... 50,649,624 | ..coovvrevverirrineennn 1.3 | 72,806,531 | coovveerverernrieieeen 1 e b XXX [ e 50,649,624
...999,864 | .... ..12,711,208 ...21,207,918 .23,472,018 ..21,207,918
200,995 | .ooveverienn 4,910,691 | ..............17,518,640 | c.oevvvvrrreee. 950,000 | ..ccveveee. 1,413,099 | 24,993,425 | .oovvveererreriieeeen 07 | e 10,902,390 | ovevvveereerererieennn0.3 | e XXX e | e 24,993,425

................. 7,439,599
6,679,496

900,497

46,234,075

............... 42,444,096
..31,797,142

............... 46,234,075

181,422,177

12.8 Line 12.7.@5@ % Of COL B.....vvrvrecireisrisnieiseiesisesesessesisssssseseens | svevseessssesssssssssenend (VRS I 35.0

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.......c.cccocveveceiiiianes | covvviiieiiesseseins 0.0 | oo, 17 29 |02 | 001 | b9 | XX |

(@) Includes $.....183,101,557 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....798,000 current year, $.....523,191 prior year of bonds with Z designations and §.......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) IncludesS§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....175,815,014; NAIC2§.......... 0; NAIC3S..... 0; NAIC4§.... 0; NAIC56S...... 0; NAIC6S......... 0.




Annual Statement for the year 2013 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIGAtIONS.......cveeveverecee et sessssessssss e ssessssssssenssnns | seevessssssensens 5,887,085 | ..oovveereens 5142121 | oo, 91,341,940 | .oooeeeeeeereeeereens | e sesseeneeees | eeveereenens 102,371,146 | oovvevveeercerceecene 2.7 | e 78,618,876 | coovveveeveererrceneenni 23 | e, 102,371,146 | coooveereeeee e
1.2 Residential Mortgage-Backed Securities. e ——————— ...55,264,021 2,542,086 55,264,021 | ..ovevveireereeeeiee

1.3 Commercial Mortgage-Backed Securities....
1.4 Other Loan-Backed and Structured Securities.
1.5 TOtAIS. . c.uieceieet e snsenssssesesnssssnssesesssnsnns | crenseneenieensssD, 087,085 | cvvirieienenn5, 142,121 | o, 91,341,940

............... 81,160,962

............. 157,635,167 | .coovovvvvvieeeeel0

............. 387,088,403

2.1 1SSUET ODBlIGAtioNS........c.cvvivcierieiscie et
2.2 Residential Mortgage-Backed SECUMHIES..........ovrrereeenrerrinirnrirrirrinnes | ceneereireieinensieessennenns
2.3 Commercial Mortgage-Backed Securities.... TR
2.4 Other Loan-Backed and Structured Securities............ccoeveervevereeieriens oo f oo | e
2.5 TOtAIS. . oveseiiei ettt ensns | ersensensensaenes 3,194,496 |............ 172,416,801 |...ocevnve. 100,824,276

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvuvereeeeirecereire ettt
3.2 Residential Mortgage-Backed Securities.............ccoveuerernerrerrersnncinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtiONS. ......voiecereericicie et
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....

4.4 Other Loan-Backed and Structured SECUHES..........ccveveieeiereeerieiiees i | creniesssssssssesesssssesessens | crsssessessssessssssensesesssnsns
4.5 TOHAIS. ...uuieieieieeici sttt st ntens | ersessssssiessensessasssenaas (V1 83,684,658 |......cc0.... 83,759,004
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 ISSUET OBlIGAtioNS..........cc.euveevcreieeseeeieeese s sesessssssssesis | eveerenennnnn8,08 1,123 | i 445,854,691 | ............. 449,106,685 | ...........110,355,050 | ...... ..39,912,588 |..........1,053,910,137 | ceoovrvivieiieeenn28.0 | . 990,248,250 | ...coooevreercerennnnn28.9 [ e 1,053,910,137 |..
5.2 Residential Mortgage-Backed Securities. 5,773,537 ..17,891,443 93,613,151 430,684,409 | .... 548,023,320 | .. 631,584,378 ...548,023,320 |..
5.3 Commercial Mortgage-Backed Securities.... . e e e —————— et e —————— 0].. e ——————— revvereninneereennenee00 [
5.4 Other Loan-Backed and Structured SeCUrties............ccvevvveererreverieriens Leoiesieieiiiieieieiisiseeies [ e e | svesessssesesssssesesessesens | srossesessssssessssssesesonss | sroessssessessssessessssssseses 0 0 e | ceersieeieisiieeenenn0.0 [
5.5 TOtAIS. . cvuieiieiesiesi sttt sttt snnns | ersessensensienes 8,741,903 |............. 451,628,228 | ............. 466,998,128 | ........... 203,968,201 | ........... 470,596,997 |.......... 1,601,933,457 6]......1,621,832,628 [ oo 473 [
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........coevecvereereeeeeee s sessesssssenssnsssnssnens | cerienrennn. 220,820,085 1 ............346,010,573 | ............459,266,459 | ............11,244,880 | ............. 49,515,727 | .......... 1,086,857,724 | ..ocvvvrveerenennn28.9 | 866,828,534 | ...covevvrrernne 25.3 | oo 916,887,202
6.2 Residential Mortgage-Backed SECUNHIES..........cc.cevcucvereivrerieieiieniienns [ coverieresiseisssessssssssesiens | evvesseeesessssssssssssesesens | convenenineneendh 022,313 | i 773,599 | e | e 4795912 [ o0 s 14,997,931 A 4,795,912
6.3 Commercial Mortgage-Backed Securities.... . .. ...54,860,730 | .... ..64,437,119 ...56,842,722 | .... 64,437,119 | ..
6.4 Other Loan-Backed and Structured SeCUNES...........covueverererrerinrinns [evversnssseissiessssissesens | eenreereennnnn 20,930,970 | ..oo.e...8,235,209 | ... 3,037,397 [ 2,089,855 | ..o 40,293,431 [ oo 1 [ 29,404,670 9 40,293,432
6.5 TOtAIS....uceeieeete ettt sttt 106,466,312 | .......... 1,196,384,186 | ...oovovvevveeeneen31.8 | e, 968,073,857 [ ..ocoooveieren 28.2 |.......... 1,026,413,665
Hybrid Securities
7.1 ISSUET OblIGAtoNS........cveveeiercieie et

7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, .ot

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS......coucveevercreee ettt
8.2 Residential Mortgage-Backed Securities.............cccocvereirerrerercerrcinnn.
8.3 Commercial Mortgage-Backed Securities...........ccovuiveverrirereriereeninnns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHaAIS. ...ttt




Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 ISSUET ODIIGAtiONS........oouvenieieiiciiciteeieeissise st sssstsneas | sevessssis 242,355,013 | .........1,131,447,905 | .......... 1,288,624,508 | ........... 233,505,677 |........... 150,770,955 |.......... 3,046,704,058 | ....coorrvrirrrieienas 81.0 | e XXX s | e XXX | e 2,863,602,501 |........... 183,101,556
9.2 Residential Mortgage-Backed Securities..... ..60,780 ...21,913,756 96,583,875 | ........... 483,751,305 |.... .608,083,253 ...608,083,253
9.3 Commercial Mortgage-Backed SECUMIES...........cvvevrererierrerereieinnis | eereeeieieesie s (01 RN 0 ) ISR 9,576,389 | ooovvvreereereeie (01 I 54,860,730 | ..everevee. 64,437,119 | v LT e e XXX [ e XXX [ e 64,437,119
9.4 Other Loan-Backed and Structured Securities.............cceveveeveevreereeiers [ oo 01]...........26,930,970 | ..o 8,235,209 | ............... 3,037,397 | ... 2,089,855 | ... 40,293,431 [ ool L e XXX e [ XXX s | 40,293,432 | oo 0
9.5 TOtAIS.....cvverveerircirc ittt sttt sttt | sreesienia 242415793 |.........1,164,152,412 | .......... 1,328,349,862 |........... 333,126,949 | ........... 691,472,845 | .......... 3,759,517,861 | .ovvvvvverierenenen 100.0 [ oo e XXX [ eeeeeeneee XK [ v 3,576,416,305 | ........... 183,101,556
9.6 Line9.5a53 % 0f COL 6. ssesssssnrenesns | eonssssssssssssnssssssenes 64 | 310 [ 353 | s 89 [ 184 [, 1000 | e XXX s | XXX [ XXX [ i, 951 | s 4.9
Total Bonds Prior Year
10.1 1SSUET OBlGALIONS........oocvveircireieieee et | eeeenieees 202,747,912 | .......... 1,014,858,048 | .......... 1,165,888,168 | ........... 177,606,720 | ........... 134,538,417 | ...veeeee. ) 0,0 CHRINY PO XXX [ 0000000..2,695,639,265 | .o 786 | e 2,514,716,772 | ........... 180,922,492
10.2 Residential Mortgage-Backed SECUMHES............oovrerrinrineineineineines [ | e 16,951,935 | ..coovvvnnven. 31,552,944 | ............ 67,838,906 |........... 532,780,610 |...cccounc.e. ) 0,9 CHRIINY PR XXX [ 649,124,395 | 189 [ 649,124,396 | ...ccoovvrrrrrrrinerineiinenens
10.3 Commercial Mortgage-Backed SECUMLIES...........cccveveieevrcreisiieeiieiieis [ [ e | coeeiessessssssesesiessens | ceveesessssseseessssesssssens | seessessesnns 56,842,722 | .............. )%, G PO XXX eoevevees [ evreeneeennnn 56,842,722 | el LT [ 56,842,722
10.4 Other Loan-Backed and Structured SECUMHES..........c..rverremeemeerneeneens [rnmiiniisiisissiisissiinies | o 19,992,300 | ..o 4994523 | ..o 590,372 | ..cccovennee. 3,827,475 |...cconee. 2,9, SRR [ XXX | e 29,404,670 | covviviiinienn0.9 | e, 28,904,985
10.5 TOHAIS....ceucereereereeee et esnens | reesseinnees 202,747,912 | .......... 1,051,802,283 | .......... 1,202,435,635 | ........... 246,035,998 |........... 727,989,224 |.............. ) 0,9 CHTIIN IO XXX [ r000000.3,431,011,052 | oo 100.0 | 3,249,588,875
10.6 Line 10.5a5 @ % Of COl. 8.....cooieiiiieiiissssiisiisiesse s ens s sssssnsnsssessennes | snessssssssssessssssssssssas 59 | s 30.7 | oo 35.0 | o 72 [ 212 |, XXX o, XXXooroereveies [ 10000 [ e XXX | s 94.7
Total Publicly Traded Bonds
11.1 Issuer Obligations 1,067,412,914 1,180,747,228 226,953,883 | ........... 147,733,305 2,863,602,504 2,514,716,772 | oo 133 | e 2,863,602,504
11.2 Residential Mortgage-Backed SeCUtIES..........oovverrerrerreeneererrerneeneineenns [ corrreninnnnennn80,780 | oo 5,773,537 | oo 21,913,756 | ..ccovenee. 96,583,874 | ........... 483,751,305 | ..coveneet 608,083,252 2 | e 649,124,396 | ...ccovvvrirreeen 189 | 608,083,252
11.3 Commercial Mortgage-Backed SECUMIES...........ovvurierreniiniinnineieens [ eeeeineineiesieeieeieeieens | e | ceveseeeissnnenns 9,576,389 | ..o | e 54,860,730 | ..ccoorrenee 64,437,119 T 56,842,722 [ oo 1T [ 64,437,119
11.4 Other Loan-Backed and Structured SECUMHES..........c..rveeremeeneineineins [enniisiiniisinsiisissinnies | s 26,930,970 [ ..cooooviennnes 8,235,209 | ..o 3,037,397 | .o, 2,089,855 | ..o 40,293,431 A 28,904,985 [ ..ocoviviiniinnn0.8 [ 40,293,431
11,5 TOtAIS v seseiseneseiseseenessesnees | e 240,815,954 | .....1,100,117,421 | .........1,220,472,582 | ........... 326,575,154
11.6 Line 11.5asa % of Col. B.......ccecuvvrrrirnnnn. .91
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoucvnvvscnncnncnncn | covrvnvinciniiniienenn0d |93 o328 | i 8.7
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtiONS. .....uvevececieieieecereieise et ssesesessesssnssesssesens | cressessnsesnenns 1,599,839 | ............... 64,034,988 | ............. 107,877,284 | ............... 6,551,795 | ...............3,037,650 | ............. K [P B e XXX [,
12.2 Residential Mortgage-Backed SECUMHES. .........orwurureienrerrereineereieens [ oreineineirsieinsnssesenenes [ creersieensinsisessenseneenees | sernsenseessessnssssesssssssensnes | neesessessnssssessssssessnsssess | sesseesessessssssssssasssssnnes | esessesssesssssnsssessessnnes O e 0 [ e XXX [ e
12.3 Commercial Mortgage-Backed SECUMLES. ... [ [ cnesncnsssessensiees | ceneinsissesssstsessssssesenes | seriessesssssssssssessesssessess | seesessesssssssssssssnsssssnees | osessesssesssssnsssessnsenes O e 0 [ e XXX [ e
12.4 Other Loan-Backed and Structured SECUMHES...........cceveveiecuererieieiiiieis | errieiiieiiiiceeseeeesieiesens L ereresesssessesesssesssnessesesss | eresessesesssssssessesessssesssens | esessesssessesesssesessnesenes | evessesssseesesesesesssesenens | creressesesssesesessesesssanes 0 K 499685 | ..coveeeereieeeenn0.0 [ XXXovoeeerene | oo 0
12.5 TOHAIS ..ot ees | eebeseseineeens 1,599,839 | ...covvnne. 64,034,988 | ............. 107,877,284 | ............. 6,551,795 | ..cooovrvnne. 3,037,650 | ..oounnnn. 183,101,556 9 [ 181,422,177 | oo 5.3 | ). 0.9 RN IR 183,101,556
12.6 Lin€ 12.585@ % Of COL B.....ouvuuvrnreciiciisiieineeieiiesiessesiensenssssenes | veseesiessesssssnesen 0.9 [ oo 35.0 | e 58.9 | oo 36 [ s 1T | s 100.0 [ e XXX e | e XX s | e XXX s | s ). 0,9 CHTRINN IR 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c..ccovernenniirneinciineie | o 0.0 [ i 17 |, 29 | i) 02 [ i, [ 4.9 [ XXX | e XK s | XX |, XXX | e 4.9




oLIs

Annual Statement for the year 2013 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, DeCemDbET 31 Of PHIOT YEAT.........cvururiiiriireie it esses et ssse e stesssessssenes | eetesseesesseessessessesssssseesseneas 155,104,764 | ..o 155,104,764 [ ...o.ooeveeeeereeeie ettt ssssessens | et sttt s e es s bbb ents | eebestes ettt ettt
2. Cost of Short-term iNVESIMENS ACQUINE.............ccivieeiciceeieeete ettt st stes s ssssessssans | seesessessssssessesessesssssessssssenens 730,760,518 | oo 730,760,518 | oottt sssseses | rvtesie s sese st st besse s sesse s snans | cressesisss ettt ettt st
3. ACCTUAL OF BISCOUNL........vveveeercrircisisecstss et en st ennns | seesseest et 2,946 [ oo 2,946 | oo | s | s
4. Unrealized valuation iNCrEaSE (ECTEASE)..........vuvueieiiireiieieieeieiie sttt sss st sssssssensessnses | oebesssssssssssssesssssstesses s besses e s s ssessssnsenee 0 | oottt nsen | seres ettt sttt s s bensens | Stetsessten st et st e st n bbbt s s s b e sae et entes | Hetestet et st et et s e bRttt
5. Total ain (I0SS) ON QISPOSAIS........e.reurererrerrireiseereireereaseeseesseesseseeseesssesesseesssseesss st ess et ess st e ssessessessssessessesssssessassesteses | seiressessessssssesssssssessssssessessassssnnssnes 3483 | e BUAB3 | oot | ettt n s | Sbebaess ettt bttt
6. Deduct consideration reCeived 0N dISPOSAIS............covuiveieiiveieieeesee sttt es st es s sssssse st ssesse s ssaessssssans | sersessesssissessesssesssseessssssesen 669,179,203 | ...oveveeereeeerce e Lo LT £ 701 T I DU U
7. Deduct amortization Of PIEMIUM...........cccveveiieeie ettt ettt s ss st s s b es s s s s s ssesansnes | evsssssessssassesssssesessssaessessssan s s s banes 34,016 | e 34,0716 | oo | et es s stessssessesaens | sreresst sttt s et en et e e nea
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............c.ccuucueieisivcieieeieee st sssiessssses | eessessisss s sses s ssessas 0 | oot | seresns ettt sttt nsens | sterseseten e st s sttt s et s s s s s sse s sentes | Hetestet et st e s et s bbbttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA............curureriurrerieiereireieereeeeseeeseseesesesssessseesees | essssessssess s s ssessns st s sns e sne e ssssneaa 0 oottt sttt neres | ereetestess s st estes s bt es e saesensessessntensesssastensess | shessesstestessetntantesastestes et entessesastsnsessesnsantes | oetestesstantes et st es st e s sttt et n st en s nanee

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T48-9)........cccvrivrmrrrrirrerninrreereinesseseiinees [ coressenssesssssessssssssssssssessesens 216,658,492 | ..o 216,658,492 | ...voreeereere et 0 [ oo 0 | e 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....viuiiiiiiiiisiiiiesicicceesessessessssesssssesssnsessssssensssenses | eorssmsesssossessssssossssssssnssssesans 216,658,492 | ..o 216,658,492 | oo 0 | oo 0 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

SI15

1 2 3
Total Bonds Other (a)

. Book/adjusted carrying value, December 31 Of PriOr YEaT.........covuuiereeieneerrieeneneieessiseesesseeeseesssseeens | eeeeseessessessssennes 241,963,334 | ..o 241,963,334 | ..o
. Cost of cash equUIVAIENTS ACQUINET............cevevcveieerere ittt eses st sssse s sessesesssssessssens | sverssssesinsnnes 11,258,469,588 | ......cccevnee. 11,258,469,588 | ......ccevvveereeree e
. ACCTUAI Of AISCOUNL.......oeieieicee ettt stenaes | snsessesisssssesses st s sessenas Q4447 | oo Q44T | oo
. Unrealized valuation iNCrease (ECIEASE)..........evevercrreeeieeieiiessees e ses et ss s bessess s senssns | sveesisssssssssssssssessssssssssesssanes 0 | oo seeressenes [ e
. Total gain (I0SS) ON AISPOSAIS.........c.ucveieiireriiiiieiieieiseiese ettt es s ssse s ssnsessesens | estesssissesssssesssssssenaes (91,264)[ oo (91,264) [ ..o
. Deduct consideration received 0n diSPOSAS.............ccveveviieererciiisseesesiesesisese e essess s essssessssssess | sversssesissinnns 11,384,494,546 | .................. 11,384,494,546 | ...oovveererceeeeeeeee e
. Deduct amortization Of PrEMIUM...........c.ccuciuieieicsieeeee e sss st essesenas | etsessesisssssese s sessesessenes 8,023 | v 8,023 | ..o
. Total foreign exchange change in book/adjusted Carrying ValUE.............ccvverrurinrenrinninrineseiesnsieesns | cevreessensisssssssssssssssssssssnssnd 0 | oo resenes [ e
. Deduct current year's other-than-temporary impairment reCOGNIZEd............ccvveverevrereieieiesieieiieiies e esseseesesaes 0 oo | et naenaa
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........c.cccoevvrervvrces | ovrvrerrrerrerennns 115,933,537 | oo 115,933,537 [ ovvereeeeee e 0
. Deduct total nonadmitted @MOUNLS..............vuiiiiiiririsree st sienss ot 0 [ | i

Statement value at end of current period (Line 10 minUS LiNE 11)......ovoieioiiiiiiiecsieseseeesessnees | conienesisieeeisaenens 115,933,537 | oo 115,933,537 | oo 0

a) Indicate the category of such investments, for example, joint ventures, transportation equipment......
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SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B/A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
341-343 Central Avenue - HOUSES...........ocuiviniiieiinniicnirenininens . |LS ....... |Johnston ..................................... |RI ....... | 07/01/1977 [N/A............ 35,184 | i 31,240 31,240 318 (318) 11,400 ....11,400
0299999. Properties Occupied by the Reporting Entity = ADMINISHAHVE. .......cv.eruuiirriers ittt 35,184 | i 0 31,240 31,240 318 0 .(318) 11,400 | .. ....11,400
0399999. Total - Properties Occupied by the REPOMING ENtitY...........iiiuiiiiiiiiiiiisi st | eniissseniiniees 35,184 0 [ 31,240 31,240 318 0 .(318) 1,400 | s 11,400
0699999, TOAIS.......o.vvrereseesseieeieeeeseee sttt nies | eeeiest s 35,184 0. 31,240 31,240 318 0 .(318) A1,400 | e 11,400
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

¢03

NONE
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SCHEDULE A - PART 3

Showing all Real Estate DISPOSED Durlng the Year, Includmg Payments During the Final Year on "Sales under Contract"

1 Location | 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other-Than- Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C. V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJA.C. V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred
Property Disposed
335 Central Avenue - Land & Other Structure: Johnston RI.... | 05/31/2013 | Contribution to FMRE Holdings LLC............ | ......2,867,386 | .c.covvverrevrerrvriirenes | wovvreenne 1,266,864 9,459 (151 [T IR, 1,257,405 | ....... 1,257,405 0
412 Deer View Drive - House: Johnston RI.... | 05/31/2013 | Contribution to FMRE Holdings LLC... 8,095 56 (56) 8,039 8,039 0
330-335 Central Avenue (Atwood & Borden Avenue) - Land.... [ Johnston.................... RI.... | 05/31/2013 | Contribution to FMRE Holdings LLC.........c.. | ceeeereee 157,149 | (oo [ v 157,149 0 [ [ oo 157,149 | i 157,149 0
1301 Atwood Ave - Office Building Johnston RI.... | 05/31/2013 | Contribution to FMRE Holdings LLC. .10,463,083 0 i | 2. 10,463,083 | ... 10,463,083 0
0199999. Total - Property Disposed .11,895,191 9,515 0 0 (9,515) 0]....11,885676 | ... 11,885,676 0 0 0 0
0399999. Totals. 11,895,191 9,515 0 0 (9,515) 0]....11,885676 | ... 11,885,676 0 0 0 0
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Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E04, EOS5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ..ot I ......... IWALTHAM ................ | MA... | INVESTMENT IN AFFILIATE.......cooviiisiiiniins | ............ |01/31/2010 .................. 846,538,704 | ....... 819,309,638 | ....... 819,309,638 | ......... 1,103,468
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affillated. ..o s | v 846,538,704 | ....... 819,309,638 | ....... 819,309,638 | ........ 1,103,468 0 0 0 0 [..XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
100008 10 1| THLEE PUTNAM INTERNET PARTNERSHIP... | ......... NEW YORK.............. NY.... [UNITED PARTNERSHIP AGREEMENT............ | coevvevnnne 01/06/2000 | ....... 1 8,834,818 2,596,898
380886 G4 7| GOLDMAN SACHS HEDGE FUND .........cocoone.. . INEW YORK.............. INY....| UNITED PARTNERSHIP AGREEMENT. ...|12/01/2009 | ....... 1 38,563,692 3,832,136
38098G 90 9| GOLDMAN SACHS PRINCETON FUND LLC..... . |[NEW YORK.... . |NY....| UNITED PARTNERSHIP AGREEMENT. .112/01/2009 | ....... 1 66,686,645 5,770,927
GOLDMAN SACHS GLOBAL OPPORTUNITY
38095G 90 2|FUND . INEW YORK............. NY....| UNITED PARTNERSHIP AGREEMENT. ...|05/30/2013 | ....... L 50,000,000 | ......... 50,793,200 | ......... 50,793,200 | ..coonnee. 793,200
617447 55 2| MORGAN STANLEY INST OF HEDGE FUNDS . | W CONSHOHOCKEN| PA.... | UNITED PARTNERSHIP AGREEMENT | ..|06/28/2004 | ....... T 130,493,693 | ....... 166,688,217 | ....... 166,688,217 | .......15,719,940
617447 53 7| MORGAN STANLEY IFHF SPV LP......cccccvmvies [ ovrre W CONSHOHOCKEN| PA.... | UNITED PARTNERSHIP AGREEMENT............ | coovvvrns 09/01/2011 | ....... L I 7,808,934 | .......... 9,169,416 | ........... 9,169,416 | ......... 1,050,500
MORGAN STANLEY AIP GLOBAL MACRO
630215 4P 3|FUNDLP .. W CONSHOHOCKEN| PA.... | UNITED PARTNERSHIP AGREEMENT............ | coovvvrns 02/01/2011 | ....... L 50,000,000 | .........56,735,508 | ......... 56,735,508 | ......... 3,044,492
617449 G2 3| MSPMF IV LP . | W CONSHOHOCKEN| PA.... | UNITED PARTNERSHIP AGREEMENT. ...|01/18/2008 | ....... 1 ...29,435,196 45,565,295
630254 OL 5| MSPMFV LP . | W CONSHOHOCKEN| PA.... | UNITED PARTNERSHIP AGREEMENT | .110/21/2010 | ....... 1 ..19,115,972
G2690# 10 0| ESG PARTNERS (Bermuda) LP - ESREF ......... | .cccooue. NEW YORK .| UNITED PARTNERSHIP AGREEMENT............ | coovvrvrns 11/14/1997 | ....... 1
G3927R 90 9| CSFB GLOBAL INVESTMENT FUND . |[NEW YORK.... .| UNITED PARTNERSHIP AGREEMENT. ...| 11/08/2005 | ....... 1 1,968,527
380990 22 6| GOLDMAN SACHS PRIVATE EQUITY IX. . . |NEW YORK.... .| UNITED PARTNERSHIP AGREEMENT. | .| 08/28/2007 | ...... 1 verene 1,616,908
380990 23 4| GOLDMAN SACHS PRIVATE EQUITY Xl....coccc. | ovvvnnee NEW YORK .| UNITED PARTNERSHIP AGREEMENT............ | coovrvrnes 08/19/2011 |....... 1|.......16,105,553 | .........13,416,367 | ......... 13,416,367 | ........ (1,386, 113) [ coouvvrerirerereersnins | rrerrnerienineernenins | ceveseessesiesineesens | cenneisesssenssseneens | ooveneiins 108,479 | covoeeeereeeineeiinees [ e
380990 85 3| GSPE VINTAGE FUND VI . |NEW YORK.... .| UNITED PARTNERSHIP AGREEMENT. . [11/28/2012 | ....... 1 .9,635,122 635,122
007999 02 2| MSPE-ADVENT LATIN AMERICANPEFD IV ... . |INEW YORK............. .| MORGAN STANLEY. .| 07/30/2007 | ....... 1 ..901,831 | oo 779,749
032996 11 8| MSPE-ANACAP DERBY CO-INVESTMENTLP. | ......... LONDON......ccouvvie .| MORGAN STANLEY......coormmrrimrrimnnriinneiinnes | ceveereenns 08/05/2009 |....... 1] 2,331,140 | ..........3,581,599 | ........... 3,581,599 | ..o 717,857
048996 12 8| MSPE-ATLANTIC STREET CAPITAL. . | STAMFOROD... .| MORGAN STANLEY.... ...| 03/26/2008 | ....... 1 ...170,539 ....149,824 34,113
091994 43 4| MSPE-BLACKSTONE CAPITAL PARTNERS V.. . |NEW YORK.............. .| MORGAN STANLEY.... .| 12/27/2006 | ....... 1 |...........1,600,000 . ...800,876 | ...cooonce. 180,684
092999 01 0| MSPE-BRAZOS EQUITY FUND IIL.P. ....oovvvvins [ v DALLAS........ccoonnnnen. . | MORGAN STANLEY.......ocoomrrmrrnerirerimienennns | covverinens 12/06/2005 | ....... L 1,825,392 | ........... 1,767,123 | ........... 1,767,123 554,172
118995 26 5| MSPE-BUCK HOLDINGS CO-INVESTORS LP . . INEW YORK.... .| MORGAN STANLEY.... ...|07/03/2007 | ....... L ST R 94,024 94,024 | ........(1,559,414)
141994 65 7| MSPE-CARDINAL VENTURE PARTNERS II...... . |NEW YORK.... .| MORGAN STANLEY.... ..101/12/2009 | ....... T ] 1,653,691 | ..ovvvirne 859,482 | ...ocoviren 859,482 | ...ccovnnn. 792,366 | ..voocvvrreirerinrinees | vereriinine 793,288
G19558 26 5| MSPE-CATALYST FUND LP Il ..o | e NEW YORK........c...c. .| MORGAN STANLEY.......oocoirrrrrmerirerinennininns | cevverrnens 12/27/2006 | ....... L 1,468,869 | ........... 2,807,718 | .ovveneee 2,807,718 | wovvernvs 468,943
12599C 90 7| MSPE-CDR CCMG CO INVESTORS L.P.. . |NEW YORK.............. .... | MORGAN STANLEY.... .| 12/13/2005 | ....... T [ s | e | s | e (286,136)
125990 05 1| MSPE-CDR USF CO-INVESTOR, L.P. ..... . | CAYMAN ISLANDS.. | GB....| MORGAN STANLEY.... ..| 06/25/2007 | ...... 1. 500,000 (398)
156990 08 7| MSPE-CERBERUS CG INVESTORILLC ......... | ceoueeee. NEW YORK........c..... NY....| MORGAN STANLEY. 07/23/2007 |....... 1| 380,235 | ..... 99,143 99,143 93,049
197998 78 4| MSPE-COLUMBIA CAPITAL PARTNERSIII ..... . | ALEXANDRIA........... | VA.... MORGAN STANLEY.... ...[10/31/2006 | ....... 1 ....167,027 ....272,935 272,935 77,572
197990 A0 4| MSPE-COLUMBIA CAPITAL PARTNERS IV ..... . | ALEXANDRIA........... | VA.... |MORGAN STANLEY.... .| 02/22/2006 | ....... 1 11,284,943 2,404,359 | ........... 2,404,359 | ............ 452,668
200995 21 5| MSPE-COMMANDER LTD CO ....coooovvrvrrennrrnes | oreinnee NEW YORK.............. NY....| MORGAN STANLEY 12/27/2006 | ....... 1 236,189 3,896,686 | ........... 3,896,686 614,986
223995 43 2| MSPE-COWEN INVESTMENT HOLDINGS........ . INEW YORK............. NY....| MORGAN STANLEY.... ...| 07/31/2006 | ....... 1 49,159 | ..... 59,838 59,838 (40,513)
225996 32 1| MSPE-CREO CAPITAL PARTNERSII,LP ........ . | PACIFIC PALISADES| CA.... | MORGAN STANLEY.... ...|07/09/2007 | ....... 1 1,881,973 | oo 721,904 | oo 721,904 5,975
267990 01 8| MSPE-DUTCH CABLE, LP ... . |NEW YORK.... NY....[MORGAN STANLEY.... ..101/23/2007 | ....... T | e | s [ | e (806,403)
279992 14 3| MSPE-EDENII,LP. NEW YORK NY.... | MORGAN STANLEY. 09/25/2007 |....... 11,140,824 1,153,858 .1,153,858 256,147
27999E 00 6| MSPE-EDGESTONE CAPITAL FUND I .. . | TORONTO .|ON... | MORGAN STANLEY.... ...| 04/12/2006 | ....... 1 11,009,946 ....704,296 ....7104,296 23,682
291998 54 0| MSPE-EMERGENCE CAPITAL PARTNERS ... . |NEW YORK.... NY....| MORGAN STANLEY.... .| 1112172007 | ....... 1 ....193,643 2,283,843 2,283,843 | ......... 1,557,940
349990 01 0| MSPE-FORTRESS INVESTMENT FUND IV ..... NEW YORK NY....| MORGAN STANLEY. 07/10/2006 |....... 2,216,520 .2,948,357 2,948,357 596,907
350994 76 0| MSPE-FOUNDRY VENTURE CAPITAL............. . |NEW YORK.... ... NY....| MORGAN STANLEY.... .| 11/13/2007 | ....... 1. ....205,451 | ... 1,324,084 | ........... 1,324,084 | ............ 137,964
G30993 21 9| MSPE-FP WRCA COINVESTMENT FUND IIl.... | ......... CAYMAN ISLANDS.. | GB....[MORGAN STANLEY.......c.cocoummmrirmrermieriminernnns | everirenens 02/02/2007 |....... 1] s 1,288,489 | ........... 3,489,871 | ..ccoonue 3,489,871 331,399
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B.JA.C.V. Income Investment | Ownership
373998 97 0| MSPE-GERMAN EQUITY PARTNERSIIILP .... .| MORGAN STANLEY. 10/31/2006 | ....... ....194,763 (175,213)
401996 53 3| MSPE-GUGGENHEIM AVIATION INV FUND Il . .| MORGAN STANLEY.... ...| 10/28/2006 | ....... 1 2,932,960 549,555
429994 52 8| MSPE-H.I.G. CAPITAL PARTNERS IV, LP ........ MORGAN STANLEY.... ..102/23/2007 | ....... 1 ...587,506 | ...oceuvne 739,849
999183 18 9| MSPE-H.|.G. EUROPE CAPITAL PARTNERS... .| MORGAN STANLEY. 02/23/2007 |....... 1,147,517 1,872,764 329,908
441995 78 4| MSPE-HOUSTATONIC EQUITY INVESTORS IV|......... [NEW YORK.... .| MORGAN STANLEY.... ... [ 11115/2007 | ....... 1 ....906,250 1,518,627 | ..o 176,775
616990 22 2| MSPE-IGPS CO-INVESTMENT LLC .|COS COB... . | MORGAN STANLEY.... ...| 04/17/2007 | ....... 1 1,643,550 | s [ | e 1,643,550 [ ...ooueveerveerirerires | e 1,643,550
500990 05 6| MSPE-KOHLBERG INVESTORS VI, LP . |NEW YORK .| MORGAN STANLEY.... ..| 06/20/2007 | ....... 1] ..382,881 .1,432,086 387,566
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND Ill.....] ......... NEW YORK........cc..c. .| MORGAN STANLEY.......cccorirmmrrmerirerinenreninns | cevverinens 11/13/2007 | ....... LI I 388,208 948,049 510,102
48299K 01 3| MSPE-KSL CAPITAL PARTNERS Il LP . | LAQUINTA. .| MORGAN STANLEY.... ...| 04/10/2006 | ....... 1 ...223,223 798,191 | e 798,191 | oo 499,179
531994 92 9| MSPE-LIBERTY PARTNERS II, LP . . |NEW YORK.... .| MORGAN STANLEY.... ..| 04/25/2008 | ....... 1. .. 726,217 | ... ....567,368 567,368 13,542
Y52991 75 2| MSPE-LION CAPITAL FUND Il LP w...cvooiriciins [ v NEW YORK........c...c. .| MORGAN STANLEY........ocomtrrrrrmerirerineernenines | cevverinens 07/26/2007 |....... L I 2,469,031 | ........... 1,724,196 | ........... 1,724,196 363,005 555,846
536990 02 1| MSPE-LION ORANGINA COINVESTORS. . |[NEW YORK .| MORGAN STANLEY.... ...| 05/25/2006 | ....... 1 1,802 | oo .
542997 45 7| MSPE-LONE STAR FUND VI, LP. . | DALLAS . | MORGAN STANLEY.... ..|01/29/2009 | ....... T [ | 1,685,003 | e, 1,655,003 | ..o (344,801)
584997 42 3| MSPE-M/C VENTURE PARTNERS IV, LP......... | .cccouuee BOSTON......ccocvvrnes . |MORGAN STANLEY.......cccmmvummrrerineersniseninnes | eveerneens 01/18/2008 |....... L SOOI TR .-
552990 04 8| MSPE-M/C VENTURE PARTNERS V, LP.......... . | BOSTON.... . | MORGAN STANLEY.... ...[01/18/2008 | ....... 1 LA7,576 | . 88,810 88,810 (79,288)
556998 24 3| MSPE-MADISON INTL REAL ESTATE ............. . |NEW YORK .| MORGAN STANLEY.... .| 11/08/2007 | ....... 1].. 761,270 | ........... 1,184,345 | ........... 1,184,345 304,934
576990 04 8| MSPE-MATLIN PATTERSON GLOBAL ......ccccce. [ vrverecn NEW YORK........c..... . |MORGAN STANLEY .......ccovrirrmrirernineirernninns | ereeeenes 06/22/2007 | ....... T 1,007,713 | ..ceoove. 1,607,744 | ........... 1,607,744 224,328
578997 89 2| MSPE-MBK PARTNERS, LP. . INEW YORK.... .| MORGAN STANLEY.... ...| 09/19/2006 |....... 1 1,413,255 .2,659,683 | ... 2,659,683 19,401
578990 01 2| MSPE-MBO CAPITAL 2 . INEW YORK.............. .| MORGAN STANLEY.... ..| 05/22/2006 | ....... 1 ....860,832 1,357,532 | oo 1,357,532 380,257
552990 14 5| MSPE-MEDIA/COMMUNICATIONS Ill....covveerens [ vrverens BOSTON......cccvvvrnn . [ MORGAN STANLEY......cccovrrmirrrrirernnieneninns | ervvvireenn 01/18/2008 | ....... 1 -
65099N 90 6| MSPE-NEWBRIDGE ASIA IV, L.P. ....... . |NEW YORK . .... | MORGAN STANLEY.... .| 12/13/2005 | ....... 1 | e 110,005 | ... 2,136,283 | ........... 2,136,283 | ......... 1,277,450
675990 01 4| MSPE-OCM EUROPEAN PRINCIPAL .. . |LOS ANGELES......... | CA....| MORGAN STANLEY.... ..| 06/16/2006 | ....... 1. 584,973 648,135
670998 12 9| MSPE-OCM PRINCIPAL FUND IV......cccoocvmerins [ ovrrenee NEW YORK........c...c. .| MORGAN STANLEY.......oecorrrrrrrerirerineennininee | covverinens 11/28/2006 | ....... T | 199,888 | .oovovueeenne 946,165 946,165 607,404
351990 00 7| MSPE-PAINE & PARTNERS CAPITAL FUND III . |NEW YORK .| MORGAN STANLEY.... ...| 06/01/2006 | ....... 1 .1,569,557 11,948,721 11,948,721 266,090
696990 O0A 9| MSPE-PALOMON EQUITY FUND L.P. .............. . |LONDON.... .| MORGAN STANLEY.... ... | 01/24/2006 | ....... 1 1,729,280 1,729,280 210,479
302999 00 8| MSPE-PITANGO VENTURE CAPITAL FUND ... . |NEW YORK.... .| MORGAN STANLEY.... .| 08/22/2007 | ....... 1 (55,598)
74699K 02 3| MSPE-QUAD PARTNERS I, LP. WILMINGTON ... |MORGAN STANLEY 01/02/2008 |....... .(116,738)
746990 04 3| MSPE-QUAD PARTNERSIIILP ... . INEW YORK.............. INY...| MORGAN STANLEY.... ...| 05/23/2007 | ....... 1 .(286,753)
749992 71 5| MSPE-RD CARD CAYMAN ONE LIMITED . | CAYMAN ISLANDS.. | GB....| MORGAN STANLEY.... ..|01/10/2007 | ....... 1 ....765,571 95,596
786993 66 7| MSPE-SAGENT HOLDING CO.. NEW YORK............. [NY....[MORGAN STANLEY. 05/19/2009 | ....... .1,869,148 ..452,788
817999 63 4| MSPE-SEQUOIA CAPITAL INDIAFUND I......... . | CAYMAN ISLANDS.. | GB....| MORGAN STANLEY.... ...| 07/14/2006 | ....... 1 ...434,378 (8,171)
125999 46 6| MSPE-SIGHTLINE HEALTHCARE FUND II LP . | ......... [ MINNEAPOLIS . | MORGAN STANLEY.... .. 09/25/2006 | ....... 1 . 0
125999 48 2| MSPE-SIGHTLINE HEALTHCARE FUND Il LP MINNEAPOLI . | MORGAN STANLEY. 10/30/2006 | ....... 48,628 (21,942)
125999 47 4| MSPE-SIGHTLINE HEALTHCARE FUND IV LP . | MINNEAPOLIS . | MORGAN STANLEY.... ...| 10/31/2006 | ....... 1] 304,039 | ............348,067 | ..o 348,067 27,270
826990 00 4| MSPE-SIGHTLINE HEALTHCARE VINTAGE.... . | MINNEAPOLIS . | MORGAN STANLEY.... .| 04/21/2006 | ....... 1] 934718 | o AT3,207 | 473,207 (68,163)
871991 47 7| MSPE-SYMPHONY ALLEGRO INVESTORS..... NEW YORK... .| MORGAN STANLEY. 12/27/2006 | ....... 81,046 81,046 43,120
871991 27 9| MSPE-SYMPHONY DYNAMO INVESTORS . |NEW YORK.... .| MORGAN STANLEY.... ...| 06/01/2006 | ....... T 271,489 | i 78,239 | s 78,239 | oo (304,286)
871990 08 1| MSPE-SYMPHONY EVOLUTION INVESTORS.. . | ROCKVILLE... . | MORGAN STANLEY.... ...| 06/16/2006 | ....... 1 314,721 (58,246)
871999 01 7| MSPE-SYMPHONY ICON INVESTORS LLC ..... . INEW YORK.............. .| MORGAN STANLEY.... ..|06/01/2007 | ....... T [ | e 144,005 | e 144,005 | ............ 145,625
880997 41 6| MSPE-TERRA FIRMA CAPITAL PARTNERS IIL | ......... NEW YORK.......cc...c. .| MORGAN STANLEY.......cccomrrrmrrrerirerimenrininns | covverinens 10/31/2006 | ....... 1| 2,822,119 | ... 1,521,568 | ........... 1,521,568 | .....coooeu. 140,499
884998 80 8| MSPE-THL EQUITY FUND VI INTERMEDIATE. . |NEW YORK.... .| MORGAN STANLEY.... ...|03/19/2007 | ....... 1 ....479,035 ....479,035 ..167,900
928990 14 2| MSPE-VMG EQUITY PARTNERS, LP ............... . |NEW YORK.... ... | MORGAN STANLEY.... ..|01/24/2007 | ....... 1 ....566,681 | ... ....566,681 .(563,420)
930991 23 7| MSPE-WAGGIN TRAIN LLC ....ovvvvmrirrrrrerirnees | v NEW YORK........c..... .| MORGAN STANLEY.......ocomvrrmrrmerrrerineernnnines | cevrerinens 11/15/2007 | ....... L SOSTRTRRTRR ISR 40,259 | oo 40,259 | .....o.. (231,932)
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Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B.JA.C.V. Income Investment | Ownership
941998 63 5| MSPE-WATERFORD WEDGWOOD . NEW YORK NY....| MORGAN STANLEY. 05/28/2009 | ....... 11,300,757 11,300,757 369,210
94999W 92 3| MSPE-WAYZATA OPPORTUNITIES ... . | WAYZATA.. ... [MN... [MORGAN STANLEY.... ..|02/22/2006 | ....... 1 v 1,318,037 | ... 1,318,037 | e 1,318,035
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o sseessssesssssnssssssssssssssssses | oaven 606,122,271 | ....... 704,332,078 | ....... 704,332,077 | ...... 62,937,243 0 2,992,684 {3 [PRRRRON | I [T 3,693,915 | .o 0 [..XXX.....
Any Other Class of Assets - Affiliated
30270@ AA 6] FMAPPROVALS LLC....oooooosscmescscse [........ | JOHNSTON......oo. [RL..... [INVESTMENT IN AFFILIATE....o.oococscss [ [01/0412002 [....oc| o P ...
4399999. Total - Any Other Class of Asset - Affiliated..........ocrreirmirrssrssrssrennees 14,465,560 | ..oooooivreiiniiiinnnns 0] 0 0 0 0 0 0 0 . XXX.....
4499999. Subtotal - Unaffiliated . 606,122,271 | ...... 704,332,078 | ...... 704,332,077 | ....... 62,937,243 0 2,992,684 {0 [N | I [ 3,693,915 | oo, 0 .. XXX....
4599999, SUDLOAI = AFFIIBLEM. ..v..rveseers et ers s s8££ 4EEE 400 £ 00080800080 E 8ttt | e 861,004,264 | ....... 819,309,638 | ....... 819,309,638 | ......... 1,103,468 0 0 0 0 0 [..XXX.....
4899999, TOAIS. ... cvvveeeeeeeeeseeeeseeees s ess e es s e844SR 4R 4eEE HESeER RS e e ....1,467,126,535 | ....1,523,641,715 | ....1,523,641,715 | ....... 64,040,711 0 2,992,684 0 3,693,915 0 |..XXX....




Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC WALTHAM . 01/31/2010 ..40,878,280
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated OO RRRRON 0 ..40,878,280 0 [..XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
38095G 90 2| GOLDMAN SACHS GLOBAL OPPORTUNITY FUND.......cccormieriririmerierinens NEW YORK .... |UNITED PARTNERSHIP AGREEMENT 05/30/2013 I 50,000,000
617449 G2 3| MSPMF IV LP W CONSHOHOCKEN... .| UNITED PARTNERSHIP AGREEMENT. 01/18/2008 1 [ e | v 5,484,896
630254  OL 5| MSPMF V LPu.o ittt W CONSHOHOCKEN... UNITED PARTNERSHIP AGREEMENT 10/21/2010 T | s | s 8,883,478
G3927R 90 9| CSFB GLOBAL INVESTMENT FUND NEW YORK .... |UNITED PARTNERSHIP AGREEMENT 11/08/2005 T [ s | s 1,731,605
380990 85 3| GSPE VINTAGE FUND VI NEW YORK . | UNITED PARTNERSHIP AGREEMENT 11/28/2012 1| s | s 4,500,000
380990 22 6| GOLDMAN SACHS PRIVATE EQUITY IX.....ccmirimirieririiirineieiinssienirenens NEW YORK UNITED PARTNERSHIP AGREEMENT 08/28/2007 1 [ e | cveesieseee s 5,968,633
380990 23 4| GOLDMAN SACHS PRIVATE EQUITY XI NEW YORK . | UNITED PARTNERSHIP AGREEMENT 08/19/2011 T [ s | et 13,953,697
048996 12 8| MSPE-ATLANTIC STREET CAPITAL STAMFORD MORGAN STANLEY............... 07/30/2007 1 57,928
092999 01 0| MSPE-BRAZOS EQUITY FUND Il L.P. .| DALLAS..........ccc... MORGAN STANLEY............... 03/26/2008 1 32,469
141994 65 7| MSPE-CARDINAL VENTURE PARTNERS Il .. |NEW YORK .... |MORGAN STANLEY... 12/06/2005 1 1,920
G19558 26 5| MSPE-CATALYST FUNDLP II . . . |NEW YORK . | MORGAN STANLEY... 07/03/2007 1 180,000
197998 78 4| MSPE-COLUMBIA CAPITAL PARTNERS III ALEXANDRIA.............. MORGAN STANLEY............... 06/25/2007 1 1,646
197990 A0 4| MSPE-COLUMBIA CAPITAL PARTNERS IV ....ccovvviiiiiieiiirinsiesnicerisins ALEXANDRIA.............. MORGAN STANLEY... 07/23/12007 1 29,242
279992 14 3| MSPE-EDENII, LP NEW YORK MORGAN STANLEY... 07/09/2007 1 126,738
27999E 00 6| MSPE-EDGESTONE CAPITAL FUND Il ..o TORONTO.....ouoieieieriieessieeeeie e MORGAN STANLEY............... 01/23/2007 1 24,757
291998 54 0| MSPE-EMERGENCE CAPITAL PARTNERS II. . |NEW YORK .... |IMORGAN STANLEY... 11/21/2007 1 58,968
350994 76 0| MSPE-FOUNDRY VENTURE CAPITAL ..|NEW YORK . | MORGAN STANLEY... 11/21/2007 1 46,500
373998 97 0| MSPE-GERMAN EQUITY PARTNERS Il LP ....|NEW YORK MORGAN STANLEY............... 11/13/2007 1 17,206
429994 52 8| MSPE-H.|.G. CAPITAL PARTNERS IV, LP MIAML. e <ecrneee | MORGAN STANLEY... 10/31/2006 1 161,300
999183 18 9| MSPE-H.L.G. EUROPE CAPITAL PARTNERS.......cccovivimirrrireririineriierssniennenes NEW YORK . | MORGAN STANLEY... 10/28/2006 1 423,479
500990 05 6| MSPE-KOHLBERG INVESTORS VI, LP .....coooiivierinrieririreeisseiserieseeeienens NEW YORK MORGAN STANLEY............... 11/15/2007 1 656
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND Ill......ccoeririrrirns NEW YORK .... |MORGAN STANLEY... 04/17/2007 1 321,284
48299K 01 3| MSPE-KSL CAPITAL PARTNERS IILP .....cevouiiiiiniiieriinrieeienissiiesieneriens LAQUINTA, .... |MORGAN STANLEY... 06/20/2007 1 22,943
531994 92 9| MSPE-LIBERTY PARTNERS I, LP........... NEW YORK . | MORGAN STANLEY... 11/13/2007 1 6,797
Y52991 75 2| MSPE-LION CAPITAL FUND II, LP NEW YORK. MORGAN STANLE 04/10/2006 1 91,362
576990 04 8| MSPE-MATLIN PATTERSON GLOBAL NEW YORK .... IMORGAN STANLEY... 01/18/2008 1 83,388
578990 01 2| MSPE-MBO CAPITAL2 .........ccce.n. NEW YORK .... |MORGAN STANLEY... 06/22/2007 1 55,263
351990 00 7| MSPE-PAINE & PARTNERS CAPITAL FUND III.. . |NEW YORK . | MORGAN STANLE 06/16/2006 1 507,016
696990 0A 9| MSPE-PALOMON EQUITY FUND L.P. LONDON MORGAN STANLEY... 11/28/2006 1 103,235
302999 00 8| MSPE-PITANGO VENTURE CAPITAL FUND .....ccoviiriirriierinnicieriseienens NEW YORK . | MORGAN STANLEY... 06/01/2006 1 50,000
74699K 02 3| MSPE-QUAD PARTNERS II, LP . WILMINGTON.... MORGAN STANLE 01/24/2006 1 7,193
746990 04 3| MSPE-QUAD PARTNERS IIILP ........ NEW YORK . | MORGAN STANLEY... 08/22/2007 1 11,944
826990 00 4| MSPE-SIGHTLINE HEALTHCARE VINTAGE... .. | MINNEAPOLIS MORGAN STANLEY... 10/30/2006 1 49,245
871999 01 7| MSPE-SYMPHONY ICON INVESTORS LLC .. |NEW YORK .... |MORGAN STANLE 06/01/2006 1 26,292
880997 41 6| MSPE-TERRA FIRMA CAPITAL PARTNERS IIl... ..|NEW YORK . | MORGAN STANLEY... 06/16/2006 1 81,057
928990 14 2| MSPE-VMG EQUITY PARTNERS, LP .....cooiiiiimmiiiiiniminnsissrissnssesssenssssesssniens NEW YORK MORGAN STANLEY...........c... 10/31/2006 1 57,468
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated ettt et et et euet st etetessuetesasaetes  etedesesuesesessssetesssietesassseetesstetesasese et s s etetes e aet et s s etebesesaet et e sete bt aseet et esetebesantetesntetetesanaetesetetetasantesennteteseses | bersesesisseteressteterneetesanan 50,000,000 | ..oovovrverererericiee 43,159,603 0 ]..XXX.......
4499999, SUDOLAI = UNGFIIAIEA. ...ttt E 808 E £ L848R R0 L8R8 S0k 00E £ 1EEEf A8 8L R £ LR E o0 E 0L LA E ek LR HEEE 0L £EEE LR L8 E LRkttt | eenbens e 50,000,000 | oo 43,159,603 0 .. XXX.......
4599999. Subtotal - Affiliated..... 0 . ..40,878,280 0 |..XXX.......
4899999, TOAIS......veerivteveieeteteiete ettt ettt s sttt b e s b b e s f ettt s bk e RS R b RS s E e £ e AR £ e SR £t s e R R b e R A e s e Ao R e R bR A st s e b e b b e AR e S e e Rk e b e AR e s e e ke ket eRebeteee  e4eesesesetaesesesasseteses e hete b e s R es et ehe b e s s AR e s e e R e R b e R RS e bbb b e AR oS e e b ek E AR b e bbb AR £ bbbt etk et s ene bt e tets | eberessesesensete st s s enas 50,000,000 ..84,037,883 0 [..XXX.......
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SCHEDULE BA - PART 3

Showing Other Long -Term Invested Assets DISPOSED Transferred or Repaid During the Current Year

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other | (9+10-11+12)| B.JACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ...ttt |WALTHAM .................. | MA... | INVESTMENT IN AFFILIATE.........coconeene. 01/31/2010 [ 01/10/2012 | ..oovvvivvvsrisviinne [ einniiniiissiinnis | eonrissiseissniinns | osressnsessisnns | cossniesssssnnnnes | sosessssesnsenes (V] IR 15,105,830 | ..... 15,105,830 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affiliated..........ooouiiiiiiniiieiississisisssssss s ssssssssssssssssesssssssnsones | avsnsssssasssssenes (U (U I 0 0 0 0 0]... 15,105,830 | ..... 15,105,830 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
617447 53 7| MORGAN STANLEY IFHF SPV LP.....ccoovrireieiereireirieieines W CONSHOHOCKEN. | PA.... | UNITED PARTNERSHIP AGREEMENT.. [ 09/01/2011 {01/28/2013 | ....... 7,015,665 | ...... (267,859) | cvvuvvrvevrreirenns [ v | e | s (267,859) 0
617449 G2 3| MSPMF IV LP .| W CONSHOHOCKEN. | PA.... | UNITED PARTNERSHIP AGREEMENT.. |01/18/2008 |05/15/2013 | ....... 8,074,724 | ...(1,993,267) | .... ..(1,993,267) 0
630254 OL 5| MSPMFVLP... W CONSHOHOCKEN. | PA....| UNITED PARTNERSHIP AGREEMENT.. | 10/21/2010 | 01/04/2013 ,014,427 ..(591,017) ..(591,017) 0
G3927R 90 9| CSFB GLOBAL INVESTMENT FUND ... ... |NEW YORK. . |UNITED PARTNERSHIP AGREEMENT.. |11/08/2005 |01/31/2013 | .......8,033,772 | ........ (19,399) [ 1oovvrrerrerriis [ errrerirneeenriinnns | rerereeeisesienines | v (19,399) [ ..ovvrevereverris | 008,014,373 | 1....17,366,009 | ..oooevniviiinns | o 9,351,636 |..... 9,351,636 | ..oovvvcrieriins
380990 22 6| GOLDMAN SACHS PRIVATE EQUITY IX . |NEW YORK.. . |UNITED PARTNERSHIP AGREEMENT.. | 08/28/2007 |01/22/2013 ...(1,205,629) | .... (1,205,629 | cvooevereiieienns | 012,081,615 | .....19,002,473 | ..ooovriviiicnns | e 6,920,858 |..... 6,920,858 | ...oovvvcrierins
380990 23 4| GOLDMAN SACHS PRIVATE EQUITY XI. NEW YORK.. . |UNITED PARTNERSHIP AGREEMENT.. | 08/19/2011 |08/06/2013 <er259,220 259,220 28,509 28,509
007999 02 2| MSPE-ADVENT LATIN AMERICAN PEFD IV .. ... INEW YORK.. . MORGAN STANLEY......ccovvrrrrrrerirerirnnns 07/30/2007 |02/06/2013 | .......1,188,731 | ...... (616,185) | ovvovveveeriinns [ v [ | v (616,185) | .... 0
048996 12 8| MSPE-ATLANTIC STREET CAPITAL.... . | STAMFORD. MORGAN STANLEY.... .| 03/26/2008 |08/21/2013 ..687 687 0
092999 01 0| MSPE-BRAZOS EQUITY FUND Il L.P.. DALLAS.... .| MORGAN STANLEY. . | 12/06/2005 |04/10/2013 586 . .3,218 ..3,218
118995 26 5| MSPE-BUCK HOLDINGS CO-INVESTORS LP ... INEW YORK.. . | MORGAN STANLEY.... .| 07/03/2007 |05/09/2013 0 e 1,487,008 |..... 1,487,008
G19558 26 5| MSPE-CATALYST FUND LP II . |NEW YORK.. . | MORGAN STANLEY.... . [12/27/2006 |02/07/2013 | ..........376,729 | .....(151,808) | ...vvuvvrerrvrrrrires [ vrrreirmrrveiiniinns | vevveirveiveriennnes | e (151,808) 0
12599C 90 7| MSPE-CDR CCMG CO INVESTORS L.P.. NEW YORK.. . | MORGAN STANLEY. . [12/13/2005 |03/15/2013 |. 0 [ veveeeeneereniens [ | e 805,023 [ i | v 505,023 | ....... 505,023
156990 08 7| MSPE-CERBERUS CG INVESTOR | LLC .... ... INEW YORK.. . | MORGAN STANLEY.... . 107/23/2007 |01/18/2013 | .ovovveeeeeeen P37 | it 11,915 | s [ | e | v 11,915 | v | v 12,652 | 48,007 | oo [ e 33,355 | ..coouue 33,355
197998 78 4| MSPE-COLUMBIA CAPITAL PARTNERSIII .... ... | ALEXANDRIA... .| MORGAN STANLEY.... .| 10/31/2006 |06/18/2013 236,984 | i (5,410) | e e [ | (5,410) 31,574 31,574 0
197990 A0 4| MSPE-COLUMBIA CAPITAL PARTNERS IV .... ... |ALEXANDRIA............. .| MORGAN STANLEY.... . [02/22/2006 [03/11/2013 | .........684,716 | ......(237,475) | c.oovvevrrrrrrcnns | cerrrnrinerieninnns | vvevseereninneins | e (PRYRTE) ) IR I 447241 | ... 447,241 0
223995 43 2| MSPE-COWEN INVESTMENT HOLDINGS........ccoccovivvirnrirnns NEW YORK.......cccrvurne . | MORGAN STANLEY. 07/31/2006 |01/24/2013 | ............ 16,086 | ..oeeee(8,200) | oo [ e [ e | e (8,206) 7,880 8,229 349 | o 349 |
267990 01 8| MSPE-DUTCH CABLE ,LP .....cccovvimrerririrennne NEW YORK.. . | MORGAN STANLEY.... .| 01/23/2007 |04/16/2013 (V1 UOURURTRTOON FURPOORTORPORRORRIO IO 765,387 | ..ovvverrerrnces | v 765,387 | ....... 765,387 | ..ovevreceinens
279992 14 3| MSPE-EDEN II, LP NEW YORK.. . . | MORGAN STANLEY.... . | 09/25/2007 | 07/17/2013 . . 390 1,628 1,628 0
27999E 00 6| MSPE-EDGESTONE CAPITAL FUND Il .....covvvrriinrirrirneens TORONTO.......occmvrrnne . |MORGAN STANLEY. 04/12/2006 |04/04/2013 | .................814 | ........ (20,303) [ .ooverrerrerrrins [ errrerirneeierienins | vererseeieniesines | v (20,303) [ ..ovvevrererercens | i (19,688) 923 20,612 20,612
291998 54 0| MSPE-EMERGENCE CAPITAL PARTNERS II.. . |NEW YORK.. . | MORGAN STANLEY.... . [11/21/2007 {08/09/2013 | ..........369,326 | ...... (294,748) | .... LTA5T8 | e 74,578 0
349990 01 0| MSPE-FORTRESS INVESTMENT FUND IV .... NEW YORK.. . . | MORGAN STANLEY.... .| 07/10/2006 {01/29/2013 | ...........70,785 | ........ (21,810) | .... X .48,975 66,723 | ..oeveevrciiins | v 17,748 | ......... 17,748 | oo
373998 97 0| MSPE-GERMAN EQUITY PARTNERS IIILP ....cooovvvriviirirnees NEW YORK........ccouue. . | MORGAN STANLEY. 10/31/2006 | 06/27/2013 | .......... 221,113 | ... (119,180) | covvvvercercrinns [ erererveererinnins [ eerveeiseeiesinenes | e (119,160) | covovvereercriens | e 101,953 | .cvevee 438,772 | oo | v 336,819 | ....... 336,819 [ ..o
401996 53 3| MSPE-GUGGENHEIM AVIATION INV FUND II . |NEW YORK.. . | MORGAN STANLEY.... . [ 10/28/2006 | 04/30/2013 ..602,775 | ...... (290,183) | covovvrvvrrrrirens [ v [ v | s (290,183) | cvvuververereerenns | eriiine 312,592 62414 | i | e 149,822 | ....... 149,822
429994 52 8| MSPE-H.I.G. CAPITAL PARTNERS IV, LP . | MORGAN STANLEY.... .| 02/23/2007 |04/29/2013 | ..........900,675 | ...... (602,295) | ..o [ v [ e | s (602,295) 298,380 00342,609 | oo | s 44229 | ... 44,229
999183 18 9| MSPE-H.I.G. EUROPE CAPITAL PARTNERS......cc.ccocvrmrirnns NEW YORK . | MORGAN STANLEY. 02/23/2007 |06/20/2013 | .......... 554,715 | ...... (195,913) | covvveevreernerinnns [ vereneirnerisnnins [ e | e (195,913) | covovevereeernerranns | e 358,802 | .......... 358,802 0
441995 78 4| MSPE-HOUSTATONIC EQUITY INVESTORS IV.. ... INEW YORK.. . | MORGAN STANLEY.... . [ 11/15/2007 | 08/30/2013 142,150 | ........ (48,400) | ...ocvvvverieriies [ e | e | e (48,400) 93,750 93,750 0
500990 05 6| MSPE-KOHLBERG INVESTORS VI, LP ... INEW YORK.. . | MORGAN STANLEY.... .| 06/20/2007 |04/19/2013 | ..........457,962 | ...... (290,273) | covovevereervrrnns [ rererneernerinnins [ eeveeissniissinenen | e (290,273) | cevovvereererinns | e 167,689 | ...c...... 167,689 0
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND Ill......c.covvivrnnen. NEW YORK. . | MORGAN STANLEY 11/13/2007 {01/07/2013 | .......... 717,254 | ... (305,800 | vvvovvrveerrrrrens [ v | v | s (305,800) | vvvoverrererrerenes | erieine 411,454 | .......... 411,454 0
48299K 01 3| MSPE-KSL CAPITAL PARTNERS Il LP ... |LAQUINTA.... . | MORGAN STANLEY.... .| 04/10/2006 {03/27/2013 | ....... 1,104,935 | ...... (303,338) | cvevvverrernrinns [ ererereererinnins [ eerverieeiennienen | e (303,338) | cvvvevercercries | e 801,597 | ....... 1,014,273 [ oo | v 212,676 | ....... 212,676 | ..o,
531994 92 9| MSPE-LIBERTY PARTNERS II, LP . |NEW YORK.. . | MORGAN STANLEY.... .| 04/25/2008 |04/02/2013 | .......... 155,386 | ......... 48,968 | ... | s | e | s 48,968 204,354 204,354 0
Y52991 75 2| MSPE-LION CAPITAL FUND II, LP ... NEW YORK . | MORGAN STANLEY. 07/26/2007 |01/16/2013 | .......... 119,110 | covveveee 30,007 | oo | evreerienineiines [ e | e 30,007 | oo | e 149,117 | v 155,123 | oo | e 6,006 | ........... 6,006 | ....cocooerirriinns
542997 45 7| MSPE-LONE STAR FUND VI, LP. . | DALLAS.... .| MORGAN STANLEY.... .| 01/29/2009 |02/25/2013 0 10559,806 | oo [ s 559,806 | ....... 559,806
552990 04 8| MSPE-M/C VENTURE PARTNERS V, LP.. ... |BOSTON... ... | MORGAN STANLEY.... . 101/18/2008 | 04/08/2013 5,760 5,760 120,992 [ | e 115232 | ....... 115,232
556998 24 3| MSPE-MADISON INTL REAL ESTATE .|NEW YORK.. . | MORGAN STANLEY.... . | 11/08/2007 |03/05/2013 ..(92,374) ] .... ...(92,374) 595,239 595,239 0
576990 04 8| MSPE-MATLIN PATTERSON GLOBAL NEW YORK.. . | MORGAN STANLEY. . | 06/22/2007 | 06/05/2013 (68,692) (68,692) 169,001 0
578990 01 2| MSPE-MBO CAPITAL 2 ... |NEW YORK.. . | MORGAN STANLEY.... . | 05/22/2006 |07/17/2013 ..(31,403) ] .... .(31,403) | .... ....217,256 0
552990 14 5| MSPE-MEDIA/COMMUNICATIONS II . |BOSTON .| MORGAN STANLEY.... . [01/18/2008 [07/02/2013 | ....covvvrerrrerirnees | correrrerrerirnens 0 191
65099N 90 6| MSPE-NEWBRIDGE ASIA IV, L.P. NEW YORK.. ... |MORGAN STANLEY. . [12/13/2005 | 03/22/2013 ...(2,099,604) ...(2,099,604) ..749,156
675990 01 4| MSPE-OCM EUROPEAN PRINCIPAL .. . | LOS ANGELES. . | MORGAN STANLEY.... .| 06/16/2006 | 04/30/2013 ...(1,355,438) | .... 1(1,355,438) | .coovvecnerinns | e 1,547,372 | 102,879,582 [ o | e 932,210
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Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE BA - PART 3
Showing Other Long -Term Invested Assets DISPOSED Transferred or Repaid During the Current Year

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other | (9+10-11+12)| B.JACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

670998 12 9| MSPE-OCM PRINCIPAL FUND IV. NEW YORK NY... | MORGAN STANLEY. 11/28/2006 | 05/14/2013 | .......... 996,781 | ...... (336,912) | covvvverrirriinns [ [ e | (336,912) | ... 659,869 659,869 0

351990 00 7| MSPE-PAINE & PARTNERS CAPITAL FUND Il NEW YORK NY... | MORGAN STANLEY 06/01/2006 |01/18/2013 | .......... 159,171 | ........ (26,348) | ...vvrvereineiins | e | eeeeseesnsiesiens | i (26,348) | ... 132,823 | oo 143,861 | covoeeeieriene | e 11,038 | .oooeeee 11,038 | oo

696990 0A 9| MSPE-PALOMON EQUITY FUND L.P. .. LONDON ... MORGAN STANLEY. 01/24/2006 |05/02/2013 | ..........226,288 | ........... 3,582 3,582 229,870 229,870 0

74699K 02 3| MSPE-QUAD PARTNERS II, LP . | WILMINGTON. DE... | MORGAN STANLEY.. . [01/02/2008 [10/28/2013 | ....c..c0. 24,621 | ovvoeees(1,854) | oo v [ | e (1,854) 22,767 22,767 0

786993 66 7| MSPE-SAGENT HOLDING CO... . | MORGAN STANLEY. 05/19/2009 {09/27/2013 | ........211,640 | ......(107,640) | c.oovvrervrrirerns [ v [ vrereeverieiinnes | s (107,640) | vvooverevvrircirens | verviis 104,000 | .......... 272,260 | .oooovoverevivirens | e 168,259 | ....... 168,259 | .ovvvcerrierins

817999 63 4| MSPE-SEQUOIA CAPITAL INDIA FUND | . | MORGAN STANLEY. 07/14/2006 |05/29/2013 | ....c.00e0.28,766 | .oocveern(8,400) | covorvverircircns | revireirerineiins [ v | e (8,400) 20,366 20,366 0

871991 47 7| MSPE-SYMPHONY ALLEGRO INVESTORS.. . | MORGAN STANLEY. 12/27/2006 | 06/30/2013 | ......cc0. 12,097 | coveeeces(DTTT) | s [ | e | e (9 777) 2,320 | e T4419 | | e 72,099 | ......... 72,099 | .o

871991 27 9| MSPE-SYMPHONY DYNAMO INVESTORS... . | MORGAN STANLEY. 06/01/2006 |01/04/2013 ) 113,778 | e 113,778 0

871999 01 7| MSPE-SYMPHONY ICON INVESTORS LLC . . | MORGAN STANLEY. 06/01/2007 |03/07/2013 ) 120,929 99,538 | ..oucreerirneirienns | e (21,391) | cvvvve (AR )

928990 14 2| MSPE-VMG EQUITY PARTNERS, LP .....cccovrvririrviriirerniin . [ MORGAN STANLEY......cccoerrrmrrrrrrrrirenns 01/24/2007 {01/09/2013 | ..........568,079 | ......(510,651) | ceouvvrerererirerns [ eorerrervirivirinns [ eorereereiieiinnes | s (510, 651) ................................. 57,428 | ....... 2,000,071 [ .o | e 1,942,643 |..... 1,942,643 | ..o,

930991 23 7| MSPE-WAGGIN TRAIN LLC . | MORGAN STANLEY. 11/15/2007 | 02/28/2013 | ..oovveervrerrrcrirns | cevrerisrrieeriens . 0 231,095 | ..o | v 231,095 | ....... 231,095 | ..o

941998 63 5| MSPE-WATERFORD WEDGWOOD .. . . | MORGAN STANLEY. 05/28/2009 |01/04/2013 | .......... 438,049 | ...... (148,160) | cvvovvvvererirers [ v | vreerssieeesnnes | s (148,160) 289,889 289,889 0

94999W 92 3| MSPE-WAYZATA OPPORTUNITIES .......coooivivimiriiiniiniiiens WAYZATA.....coovivens MN... | MORGAN STANLEY.......cccovmirririrnrinnnens 02/22/2006 | 02/22/2013 | ....... 1,874,935 | ...(1,667,005) | ... .(1,667,005) | oo [ i 207,930 | .......... 802,208 | ..o | v 594,276 | ....... 594,276
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.. .........ocoioiiiricsciei s snssnenensneens | ceees 59,657,267 | .(13,745,610)] ... .(13,745,610) L0 45,911,657 | ..... 71,149,527 .0 [..25,237,869 |...25,237,869 ..
4499999, SUDLOtAl = UNGIIIALEA. ...........o.cveeisiviieiiei ettt s st b s sa st ess | ssesessesssssesesses et et st ebses et ss e s et st st esses et essessessesensessesntensessnsnsensensesnnens | erees 59,657,267 | .(13,745,610) .(13,745,610) | vvoovvvvierinnd 0. 45,911,657 | ..... 71,149,527 | oo 0 [...25,237,869 |...25237,869 | ....ccccoovunrenn 0
4599999, SUDEOLAI = AFIIEEEA. ... reere ettt 8R4 EEEEE LRkttt | srernns e [ I 0].. 0 0 .. 15,105,830 | ..... 15,105,830 0 0 0 0
A899999. TOMAIS. ... vvveeveieeeieaeitsereseeesees s es st s bk 8 s8££ RS R e R R ee | E4ieEE i LR R LRttt | ceias 59,657,267 | .(13,745,610) | ... (13,745,610 | ...oovvvvncne 0] ... 61,017,487 | ..... 86,255,357 | ..oocvvrrirnnens 0 |...25,237,869 |...25,237,869 | .....ccccooun.nd 0
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

(1 E

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 DW 5| U S TREASURY. .....ovrumrinrireinerisrineenensseisenssssssssssesssssessesssssssnssns | S0 | oo [ vnreneens | eonne [ i 98,313 | 115797 | v 115,797 | v 100,000 | covovvernerennn 99,679 | oo [ e 1200 i [ [ cevnenenn7.250 | i 7400 | MN L | i 941 | s 7,250 | 07/29/1992 | 05/15/2016
912828 KD 1|{U S TREASURY......cccovimririrrnrneirernnincinninesssnsssennnsnenssnsssssessessssnenses | ESuis [ oo | vvverivees e [ 100000 13,340,914 | L. 104.743 ....14,768,763 | .. ..14,100,000 | .00 13,666,079 | oo [ v 75,883 [ e v [ e 2,750 [ 1. 3400 [ FAL | e 146,460 | ............ 387,750 | 06/30/2009 | 02/15/2019
912828 LJ  7|{U S TREASURY ...cocovvvmirrriiineiienineeinensssissenssssssessensssessesssssssssens | wnnens | oo | eveeernennes | coeeed [ v 18,852,656 | ... 108.891 ...20,144,835 | ............18,500,000 ) 253,307 670,625 | 08/31/2009 | 08/15/2019
912828 ME  7|U S TREASURY......cccovimririririnernrircinrnennsnssensnessessssssesssssssssenses | ODue oo | veverivees | e [ 5,982,104 | ... 102,446 | .....coovvn 5,998,213 | .oovvverennns 5,855,000 ) 82,096 | ...cooonne 155,663 | 11/06/2012 | 12/31/2014
912828 RC 6|U S TREASURY ..23,889,063 | ........ 96.735] ............23,216,400 ...24,000,000 ..23,878,515 | ... | . )| ... 42,500 | 09/30/2013 | 08/15/2021
912828 RE 2|U S TREASURY OO I . . ....2,050,469 . rerneeenenn 2,043,194 ) .15,000 | 03/11/2013 | 08/31/2018
912828 RR 3|{U S TREASURY.....ocouiiiiiiiiiriieiseineiesisiessesssissssssssssssssssssssssenses | sovene e e Tl 2,981,719 | ........95.305] ..............2,859,150 | .........c.... 3,000,000 | ...ccvvenee 2,982,808 30,000 | 06/19/2013 | 11/15/2021
912828 RT 9|U S TREASURY 2,998,945 .3,000,000 ....2,999,249 12/14/2011| 11/30/2018
912828 SF 8|U S TREASURY. . . 7,422,158 . .7,250,000 | ..............7,396,957 06/19/2013 | 02/15/2022
912828 SV 3|U S TREASURY B [P I 1 3,817,324 | ........92.305] ..............3,461,438 | ............. 3,750,000 | .oovvereces 3,807,891 65,625 | 07/18/2012 | 05/15/2022
912828 SX 9| U S TREASURY ....oovriiieieiiierinsiiesissisessssssssssessssisessssssssssssins | ceseees 3,011,250 .3,000,000 103,008,809 | ... | everrrerrne(1,573) | o e | e 1125 | 1100 1.080 [ MN[0 2,967 [ s 33,750 | 06/06/2012 | 05/31/2019
912828 TC 4|U S TREASURY. . I 1. 1,503,164 . 21,500,000 | ... ....1,502,522 15,000 | 07/17/2012 | 06/30/2019
912828 TJ 9| U S TREASURY ....ooviiiiriieieeiseiseiiesise st sssssssssssssessssessssan LSe [ [ [ s 1] e 5,455,098 | .......90.704 | .............4,988,720 | ....ccoeoonus 5,500,000 | ..ooovrennees 5,460,840 08/09/2012 | 08/15/2022
912828 UN  8[U S TREASURY......iiiiiiiiiiisiiiersssiesssssssissnssssssssssssessssssessnsassssssaneas LS. |.. 10,919,219 |...... sinc...... ....10,184,460 ..11,000,000 | ..cooverne 10,923,814 LA595 | 2.000 2.080 [FA....... 05/28/2013 | 02/15/2023
0199999. U.S. Government - Issuer Obligation: ....102,322,396 | ... XXX........ ..101,854,479 .102,555,000 | .......... 102,371,148 (17,255) 0 0 [ XXX XXX XXX | e 887,743 | ... 1,778,788 | ... XXX [ oo XXX......
U.S. Government - Residential Mortgage-Backed Securities
36179N LF 3| GOVT NATL MTGE ASSN 17,374,882 | ... 106.908 | . 17,449,157 .17,374,882 . . MON... 61,206 08/28/2013 | 08/20/2043
36181G DG 1| GOVT NATL MTGE ASSN.......cocosierriirnerimrnnerseeeseessersssrsssenensnne | weevnee | oo [ evvvervenes [rnenT | 000000...35,692,014 | ... 101.228 ............35,803,352 MON... | .ooverns 103,159 06/24/2013 | 06/20/2043
36200Q 2T 0 GOVT NATL MTGE ASSN......c.ccvimrireiirririeineirernsissseensesssssssiennns. | evnvene [ oo [rvevvnine | v | i 490,763 | .. 118.7771 . 570,567 MON... ...2,802 03/21/2002 | 02/15/2032
36200Q JJ 4| GOVT NATL MTGE ASSN.......cccomivrierncrimerienieneneesersssssssnsensnee | weevnee | oo [ ervvernenes [ernen | i 455,480 | oo 113.026 | . 498,231 MON... ..2,571 05/17/2002 | 03/15/2032
36201M  2F 8| GOVT NATL MTGE ASSN.....ccovvieirirerniirernrineinninensnssnsssierssesenienes | vveee | oo | veverinnns | eeen [ v 742,464 | . 113.471 814,487 MON... 05/17/2002 | 05/15/2032
36202C 6Y 4| GOVT NATL MTGE ASSN.......cocvmrmrrreriirinnriesnrneriennsnisnisesinnnne | venne | oo | vevvnniones e | v 244,692 | ... 111419 . 272,213 MON... | ... 01/11/1999 | 12/20/2028
36204) NZ  5[GOVT NATL MTGE ASSN.......coomeurmrierrnerimnrrneriseeseessnsesimeesnennnee | eeevnne oo [ ervvernenes [onenT | 222,402 | e 110.554 | . .271,090 MON.. 02/11/2010 | 02/15/2024
362090 H9 8] GOVT NATL MTGE ASSN....cciiieiniiiiiinniisisninsrsssssesensenssessssensssnsnnns | annens | oo | evsnevnnnns | e [ onieeinnninnnn. 51,947 | i 111.180 ...58,896 . MON... | ... 02/22/1999 | 02/15/2029
0299999. U.S. Government - Residential Mortgage-Backed Securities..........ccociriiiiniinninnnes XXX ....55,737,993 ...53,871,813 55,264,021 0 ...(31,521) 0 0 [ XXXt XXX XXX | e 176,731 ] e 849,117 XXXeovoo [ oo XXX......
0599999. Total - U.S. Government...... XXX ..157,592,472 156,426,813 | ......... 157,635,169 | ovovvvivrricin, 0 ....(48,776) 0 0 |.. XXX, XXX XXX | 1,064,474 ] ......2,627,905 ... XXX [ o XXX
All Other Governments - Issuer Obligations
007863 AF 0| AEROPORTS DE MONTREAL........cocouirernrirciirireeserissessessssesssesnes | crveeee AGAFE | 1,231,559 | . 115.497 1,228,888 | .. 1,064,000 ....1,231,396 12,762 12/11/2013 | 10/16/2037
01306Z CU 3| ALBERTA PROV MEDIUM TERM........ccceovmmremrriereierenieneseiseissieniens | eveee | AFE] 12,972,440 | ... 94.412 ...12,273,560 | .. ..13,000,000 | ... 212,976,295 | | 2,009 | e [ | 02,850 | 1 2.870 [ s | 167,128 | .......c.... 370,500 | 01/18/2012 | 01/19/2024
01306Z CV 1| PROVINCE OF ALBERTA  ....oiiiieierienrieeienissennerienseessessssens | woneens (0] I AFE] 8,271,910 | 89.117 | v 5,792,605 | ...cccvvnnen 6,500,000 | ...ocverecs 6,277,642 | ..ooovvvrerrerrncnens | cervrrieenennn3,125 [ | e [ e0e002.900 [ 100003470 | MSecs | s 53,634 | ..o 159,500 | 08/07/2013 | 09/20/2029
110709 8Y 1|BRITISH COLUMBIA PROV CDA.........ooviiriiineeineiseessssiseisesissenns | eeens | 1FE| ... 1,398,058 | ...... 104.865 ..1,268,867 .1,210,000 | ..............1,390,705 |.... | . ...2,001 52,030 | 12/14/2011 | 06/18/2042
110709 FM 9| BRITISH COLUMBIA PROV CDA.......ccovvirierieeirereenssinerienenenins | eneens | AFE] 2,250,160 | ... 111.518 | . ..2,230,360 | .. .2,000,000 | ..............2,239,172 | .... | (10,988) | .... 4. 3.000(JD....... ...4,603 48,000 | 08/07/2013 | 06/15/2021
11070Z CC 6|BRITISH COLUMBIA PROV CDA........cccvierrinerierineeneniseesssensenienes | ceveeee (0] I AFE | v 7,118,097 | 118.789 | oo TATT768 | oo 6,295,000 | ..oovreerrn6,925,612 | oo [ e (29,505) | +.vvverererrrrrnerieenes [ wrreerierineisssiseins [ i 5620 ......... 4660 [FA......| cooerern 131,706 | voovvvrnees 353,779 | 02/10/2006 | 08/17/2028
135087 A6 1| CANADA GOVT...cooiiriirieererisisirssieissssssesssssssesessessssssssesssssssssenss | voveee .|.1FE] .. 24,778,390 | ........ 89.520 ....24,375,401 ...27,229,000 . 2.530(JD....... 34,784 204,218 | 07/05/2013 | 06/01/2023
135087 A7 9| CANADA GOVT....iimriirierierirsiseessesssessessssesssssssssssssssssssssesssssns | oneens |-1FE| .. ..6,217,154 | ...... 100.235 | . 6,238,626 cerrenennn8,218,105 | s | 802 [ | [ 1250 [ 1.290|FA....... 32,346 08/28/2013 | 02/01/2016
135087 A9 5| CANADA GOVT....ooiirirrieireriniiseesierssiseiessssisesessesssssssessssisssenins | coveee AFE| 75,293,445 | ........ 99.971| oo 75,285,161 | ............75,307,000 | ..c.ccoeee 75,294,229 | ..o | e T85 | i [ eervererinnseiennens | e 1.000 [ e 1.010 [MN..coo. | v 126,899 | ..o 11/29/2013 | 05/01/2015
135087 B2 9| CANADA GOVT....viimrirrierirerireisesissssessessssssssssssssssessesssesessssns | sneees | 1FE]| .. ..53,132,230 | ........ 99.475] ............53,189,283 | ............53,470,000 153,148,958 | ... | e 16,728 | s [ e | e 1.000 | e 1.230|FA....... 222,307 11/06/2013 | 08/01/2016
135087 XG 4| CANADA GOVT....oiimiiieierieriseiseessesssessesssssssssssssssssssssssssssesssssns | neens |-1FE]| .. 17,381,812 | ...... 137.19 | ............16,064,280 | ............11,709,000 .17,063,433 | .... . Y e | e | e 5.750 [ 000000 2.700 [ ID i | e 57,182 | wcovvens 581,009 | 08/28/2013 | 06/01/2033
135087 YL 2| CANADA GOVT...cooiiiriieiieeririsisinsieisssssiesssssssesessssssssssessssssssenss | soveee JAFE] 8,378,391 110170 | oo 7,957,579 | oo ,223,000 | .ovoverreerenn8,087,305 | oo | e (188,196) | .vvvvevveererrerrnverenns [ vrrvvnnererisnnncrenns | vverrnnhi250 [ i 1.440 [ IDs | v 25,581 | v 306,978 | 06/07/2012 | 06/01/2018
135087 YQ 1| CANADA GOVT....iimriirierierireesenssessessesssssessssssssssssssssssssesssssns | wneens | 1FE| ............15,222,826 | ...... 113.700{ ............14,876,508 ...13,084,000 1ere(15,509) | oo | cevvrerereeinneeenns | veereenenid 000 [ 13110 [ID e | i 44572 | oo 261,680 | 09/19/2013 | 06/01/2041
135087 YR 9| CANADA GOVT...ooiiiririiiereriiisissieressssiesssssssesessesssssssessssssssensns | coveee AFE| 12,559,304 . 108.527 | ............12,571,768 ...11,584,000 ....(73,125) 36,996 265,519 | 07/16/2013 | 06/01/2019




1'0L3

Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 1
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Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date
135087 YZ 1| CANADA GOVT.....oriiiiriiirirerirsisnsisssiesiessesssssssssssssessensesesssens | eneees (0] I AFE] 34,363,732 | ...... 107.518 | ..ooouvene 33,919,779 | covvvs 31,548,000 | ...cvevees 34,104,998 | ...cooovvvverrerrnrins | cerreenee(185,836) | covonvrrverrcrrecins [ | v 3.500 | e 2.140 [UD.ooes | v 119,762 | ..covvnee 645,785 | 09/19/2013 | 06/01/2020
135087 ZS 6| CANADA GOVT.....oimieieierieriseisesssessssssesssssssssssssssssssssssssssesssssns | neens (0] I AFE | 9,362,415 | ...... 104.927 | oo 9,224,133 | coovvvrns 8,791,000 | ..oovvvnnen 9,361,675 | oveevvvrerrerneennns [ eerrneerneneesne(TA0) [ o | e [ 003500 [ e 3.170|JD....... 26,204 12/03/2013 | 12/01/2045
135087 ZX 5| CANADA GOVT...cooiiiriieriiererisisisssieisssssiesssssssesessssssssssssessssssssenss | voveee .|.1FE] .. 5,703,144 .5,704,000 ....5,703,238 o | e | e 1,000 1.010 [FA....... ...8,525 10/30/2013 | 02/01/2015
13509P BN 2| CANADA HOUSING TRUST  ...cooiirierceieieisenssesiessssesessesssnnes | woneens |- 1FE]| .. 8,592,977 . . . .8,222,000 | ..............8,429,736 . (37,738) | ... 3.530|JD....... 15,744 337,102 | 05/20/2009 | 12/15/2018
13521 AA 9| CANADA POST CORP........ccomriirinrireiinsisesiessssise st | cviees AFE] v 4,196,349 | ...... 118781 | oo 3,343,685 | ...cccoonne. 2,815,000 | ..oovrennes 3,168,544 | ....oovviernciinns | i (150,042) | .o [ v [ 00000 10.350 | v 4.300 [MS...... | vovverirns 86,923 | ............ 291,353 | 11/13/2007 | 03/15/2016
31680P AA 4 [55 ONT SCH BRD TR.....cocvriiriirierieriieissinsiesiesiesessessssisssniens | cviens | 1FE]| . 14,045,000 ...4,701,298 200e(20,730) | oo | e [ 05,900 | 4620 |JD....... 19,669 238,655 | 01/10/2012 | 06/02/2033
642869 AB 7|NEW BRUNSWICK PROV CDA.......coovveereimerrnresersesesessssissesinnes | ceveee |- 1FE| .. . . . 14,000,000 | ..............4,123,178 ...(16,560) | .... 3.950 | JD....... 14,835 | .o 180,000 | 12/06/2010 | 06/02/2020
651329 BD 5| NEWFOUNDLAND & LABRADOR ........ccoviriverrierenrnisessnsesssssnnnens | eree Cloinns AFE] 5,872,474 | ... 107.642 | .............. 6,323,968 | .....ccoevnue 5,875,000 | ...ccvvennen 5,872,474 | ..o | e [ e [ | ceeennenid300 [ i 4.300|AO...... 55,522 252,625 | 03/01/2007 | 10/13/2016
651333 FQ 4|PROVINCE OF NEWFOUNDLAND  ...coovivimririercnieeneriessienieninas | criens |- 1FE| .. 2,943,152 | ...... 105.009 | . .2,960,000 2985248 | s | 88T | [ | e 4500 | s 4530 | AO...... 11/22/2006 | 04/17/2037
669827 FT 9|NOVA SCOTIA PROV CDA LS. |AFE ...1,991,800 | ...... 110.923 | . . . .2,000,000 | .oiererrenn 1,997,025 [ oo | 873 | e [ | 3125 [ 5.170| JJ....... 01/18/2007 | 01/26/2017
683086 AA 0| ONTARIO INFRASTRUCTURE PR........cccooviumirierireerieisnrinerienereeenns | coiens (0] I AFE] v 1,790,767 | ...... 102.995| ...ovvveneee 1,815,802 | .coovrvenee 1,763,000 | ..coovrrnneee 1,789,377 [ e | ervverirerrenenne(818) | o e | v 8700 | s 4590 | JD....... 07/11/2011 | 06/01/2037
683234 B8 0|ONTARIO PROV CDA |- 1FE]| .. 7,688,170 | ...... 109.293 | . ..7,650,510 .7,000,000 | ..............7,645,412 2.560|JD....... 25,385 08/07/2013 | 06/02/2019
683234 YL 6|ONTARIO PROV CDA .|.1FE] .. 1,498,350 | ...... 110.164 | . ..1,652,460 | .. 21,500,000 | ... 10499534 [ | e 183 | e e | e D450 | 5460 | AO...... | vvvervrrns 14,533 04/20/2006 | 04/27/2016
683234 ZP 6|ONTARIO PROV CDA AFE| 11,244,344 | ...... 106.831 | ...oovce. 10,789,931 | .ooovvreneee 10,100,000 | .....ccoene. 3.900(JD....... 38,291 06/26/2012 | 06/02/2039
68323A AW 4 |ONTARIO PROV CDA .|..1FE] ...........10,381,068 | ........ 98.363 ....10,082,208 2.990(JD....... 26,980 09/14/2012 | 06/02/2022
68323A AX 2|ONTARIO PROV CDA |- 1FE] .........2,996,820 | ........ 99.778 2,993,340 | ..oce0eerrn.3,000,000 | cooirennnni2,997,848 | oo [ 811 i [ [ e 1.900 | e 1.920 [MS...... | v 18,108 08/23/2012 | 09/08/2017
68323A BN 3|ONTARIO PROV CDA | 1FE] 4,991,000 | ........ 94.451| . 4,722,550 2.860 | MN...... 24,012 11/26/2012 | 06/02/2023
74814Z DE 0| ONTARIO PROV CDA AFE] 12.958] . 10,702,771 .4.750 [JD.. 43,747 05/10/2007 | 06/01/2025
74814Z EF 6| ONTARIO PROV CDA |- 1FE| .. 4,906,308 | .............4,400,000 | ..ooooorere 449,763 | oo | e (818) | o [ | ereeee5.000 | e 4.920|JD....... 18,736 220,000 | 05/12/2010 | 12/01/2041
748142 EK 5|QUEBEC PROVINCE |AFE] ..5,373,918 3.670|JD....... 19,545 229,500 | 05/03/2012 | 12/01/2043
803854 JA 7|SASKATCHEWAN PROV CDA.. AFE] ..8,269,988 | ..............6,625,000 | ..oovvreerenn 7,593,736 | oo [ errrerinerenn(29,881) | e [ [ 0. 5.800 | e 4.650 125,253 01/31/2006 | 09/05/2033
803854 JT 6| SASKATCHEWAN PROV CDA.. AFE] . ..4,220,727 3.370 65,779 11/07/2012 | 02/03/2042
0699999. All Other Governments - ISSUET OblIGAtIONS. .........vveirriieeriieissiseiieri st sneenes ..395,961,480 XXX | i 1,799,054
1099999. Total - All Other Governmentt ..395,961,480 .381,087,000 397,024,943 XXX... ..1,799,054 7,590,992
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
04057P EC 8 |ARIZONA SCH FACS BRD CTFS.......cccomiemrimererienireessseissssssenienes | cvvens AGAFE| 2,125,640 | ... 107.391] . .2,000,000 12,026,444 | ..o | crerrnenenn(15,026) | s [ e | e 5.000 | e (VS U 33,333 | v 100,000 | 06/14/2006 | 09/01/2015
051556 EJ 3| AURORA COLO CTFS PARTN......covuiiimrireirneinnersenisneesssssseessssannes | crvees | 1FE]| .. ....1,808,554 | ...... 104.302 | . . .1,680,000 | ..............1,695,543 3.960 | JD....... ...7,000 84,000 | 02/08/2006 | 12/01/2014
115065 MH 4| BROWARD CNTY FLA SCH BRD.......ccoovirrerimineriieinerinerinenirenenes | conves | oo | ceviveiis AFE| v 1,704,496 | ...... 102.354 | .............1,637,664 | .............. 1,600,000 | ....covveneee 1,608,237 3.950 [ JJ....... 40,000 80,000 | 04/10/2007 | 07/01/2014
13062R  3F 3| CALIFORNIA STATE......ooiiirrimeirneeieeineissessssissessenssssessesssssssssnens | cevees |- 1FE] .. 2,762,604 | ...... 105.629 | . ..2,746,354 2,600,000 | cooereenrni2,625,187 | oo [ ereerireeens(20,672) i [ e | 5,000 | e 4.140|MS...... ..43,333 ...130,000 | 05/24/2006 | 03/01/2015
13062R  FP 8| CALIFORNIA STATE.........coviniiiiinriieineieienssisesesssseesssssssssessesssnsnns | seeene .|.1FE] .. 3,732,435 | ...... 106.414 | . 3,724,490 | .. .3,500,000 | ... 3,540,432 | o | eereeeeend(28,948) | e | e | 5000 | 4.100 | MN...... ..29,167 ...175,000 | 06/07/2006 | 05/01/2015
13063A 4L 5| CALIFORNIA STATE.......iceiirierierrieririrsensensssssenssensssessssssssssnenss | vevens | oo | vevennerenes AFE| 15,347,250 | ...... 116.166 | ............ 17,424,900 | ............ 15,000,000 | ....cccvenee 15,234,830 5.230| AQ...... 206,250 825,000 | 03/25/2009 | 04/01/2021
13063B 4K 5| CALIFORNIA STATE.......ciuiieiiineiieeineiseesssiseessessseesssssssssesssenens | oneens | 1FE] .. 6,385,608 | ...... 110187 . ..6,115,379 .5,550,000 8,343,703 | s | e (B1,906) | s [ e | 5000 | e 3.400 AO...... 04/12/2013 | 10/01/2024
13063B L3 4| CALIFORNIA STATE........ccoiiimrriieienireisesissninensesssssesessssssensenens | oneees | 1FE] .. 8,465,429 | ...... 113.498 | . 8,313,729 | .. 7,325,000 | coovreenrn. 8,417,988 | oo [ e (ATA4) v [ [ 005,000 | e 3.190 | MS...... ...183,125 | 06/27/2013 | 09/01/2023
13063B PR 7| CALIFORNIA STATE.......ocuiierinrerneeieeinseessersssessensssssseesssssssssnnnsne | vevens | oo | cevenseinns AFE| s 4,848,732 | ...... 116.935 | ..o 4,911,270 | oo 4,200,000 | ..oovernrennn 4,663,390 2520 |AO...... 210,000 | 12/01/2011 | 10/01/2018
13063B PU 0| CALIFORNIA STATE.......coiiiiimrinriririnsieinesesenssssesesssssessssssssenss | avveees .|.1FE] .. 5,535,800 | ...... 116.324 | . ..5,816,200 .5,000,000 D434.199 [ | e (BT0T2) | e | e | e 5.000 | i 3.700|AO...... | ooererernnn62,500 | coorncne 250,000 | 10/20/2011 | 10/01/2021
13063C FT 2| CALIFORNIA STATE......coiiierimirieriiniseissessesssnessessssessssssssesssnens | crvees .|.1FE[ ..............3,065,880 | ...... 101.782] . ..3,053,460 | .. .3,000,000 | coovreeernn3,085,796 | covonernriirerienns [ v (84) [ o [ [ 05,000 | e 4.850 [ MN...... 11/20/2013 | 11/01/2043
13063C HB 9| CALIFORNIA STATE.......coovieriiieininrireninsicissinensssseeenessssesninenens | cvnnes | oo [ onrirerenns AFE| 901,696 | ... 114799 o 895,432 | ..o 780,000 | ..ovoverernend 900,473 | .ovovveeveerrernrnees | everererneenen(1,223) | o [ [ 005,000 | e 3.160 | MN...... 11/14/2013 | 11/01/2023
13067J LA 7 |CALIFORNIA ST ECONOMIC RE......c.ccovrimirerinrererieisersseesssnisnsennes | wrenene | AFE] ... 12,043,647 | ... 117.2211 ............13,539,026 211,550,000 | .o 11,829,358 | ..o | v B4,991) | o e | v 8.000 | e 4.400(JJ....... 10/30/2009 | 07/01/2018
181059 KB 1| CLARK CNTY NEV SCH DIST......cevuirererrnieneriieriesesseessesssrsensenens | wneens | 1FE| ..............2,165,820 | ...... 112.343 | . revneeennennn2,000,000 | i 2,112,787 | e | e (15,034) [ o | e | 005,000 [ e 4.000(JD....... 04/06/2010 | 06/15/2020
20772G BT O CONNECTICUT ST...ovvivirvirieierrinreeniersnssienssssseesssssssssssssenssnssenss | connes [ oo [ rervneiinns JAFE] . .568,535 | .. 108.978 | ..ocvvver. 544,890 | oo 500,000 2.000(JD....... ...2,083 25,000 | 02/01/2011 | 12/01/2015
207720 FL 1| CONNECTICUT ST...ooiereereinerieriesisneessssissesssessessssessssssssssesssesens | soveene AGAFE| 2,302,120 | ... 112,942 . .2,000,000 ....2,298,867 3.270|A0...... 21,111 11/07/2013 | 04/15/2024
207720 GZ 9| CONNECTICUT ST oo nisisssnisnannes | evvees AFE| 1,446,105 | . 116.408 | . 11,245,000 ....1,445,048 2.840|JD....... ..5,188 12/10/2013 | 06/01/2022
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

[AVE
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207758 PX 5| CONNECTICUT ST SPL TAX OB.......ccocvvuririrrieriereieninissiinnsinens | criene [ [ AFE| v 4,570,605 | ...... 116.592] .............4,547,088 | .............. 3,900,000 | ..ooeverevs 4,536,134 | ..ocvoevnrnerennn | e (BAATI) | i [ [ 005,000 | e 2.450(JJ....... 97,500 07/29/2013 | 01/01/2021
341150 B9 0| FLORIDA STATE......coiiiiiinreeiierineiseesssisessessssessssssssisssssssssneses. | ceseeee [ AFE| 6,958,990 | ...... 17736 ..coeer..n. 7,028,839 | oo 5,970,000 | ..oovvrvnncn 6,700,029 | ...ooovvvererrncinnns | eereereennn(100,595) [ oo | e [ 05,000 [ i 2.920(JJ....... 05/10/2011 | 07/01/2020
373384 MJ 2| GEORGIASTATE ooiieeneeeseesesisesessssssiessessees | crvees .|.1FE] .. ...2,912,800 | ...... 111.378 | . .2,500,000 2,703,651 [ oo | e (T AB3) | e | v | e 8.000 | o 1.660 | JJ....... 04/20/2011| 07/01/2016
373384 US 3|GEORGIA STATE v [ . | AFE] ...3,106,200 | ...... 117.079 . . .2,500,000 | coovrernnn2,990,291 | oo [ e (51,335) [ [ [ 005,000 | i 2.430(JJ...... 09/12/2011 | 07/01/2022
43232V PF 2| HILLSBOROUGH CNTY FLA SCH......coooniriirirriineieiieeiseirsseiseisnns | s I AFE] v 3,906,527 | ...... 115.222 | .coovve 4,107,664 | ... 3,565,000 | ..ovovernnns 3,717,849 3.950 [ JJ....... 01/11/2007 | 07/01/2018
452151 3C 5| ILLINOIS STATE.......iiirrierieiiieiseisesssesssssssssssssssssssesssssssssssssssnns | svsees . | 1FE] . L 1.878714 L 105.692 | . ..1,902,456 .1,800,000 21,865,533 [ s | verrennnnnn(5,598) | oo [ | e 5.000 | e 4510 [AO...... | cevvrrvrres 22,500 07/18/2011 | 04/01/2023
452152 BW O [ILLINOIS STATE.......coiiiieeiierssseiesiseisese s ssssesss s sssssssssssessnes | cevenes . | AFE] . ..3,614121 | ... 112.031] . ..3,5628,977 | .. .3,150,000 | ..............3,517,974 2.500 | JJ....... 78,750 ...157,500 | 07/27/2012| 01/01/2019
452152 ME 8 [ILLINOIS STATE......coiiiieiieeiereieeisieisesesie s sssesse s sssssssnns | caesens IO AFE] e 1,740,843 | ...... 111539 | oo 1,745,585 | ..covvvene 1,565,000 | ..coovevrnnne 1,738,001 | coveercriecrene | ererneieeend(2,842) | s | v | 00008000 [ e 1.800 FA....... 32,604 12/04/2013 | 08/01/2017
452152 MJ 7| ILLINOIS STATE.......ovvmriereieeiieressessesssessssssssssssssssessssssssssssssssnns | svieees . | 1FE]| .. 2,613,028 | ...... 108.194 | . ..2,526,330 .2,335,000 2,569,556 | ...oovvecrieriicennns | veerrrennnd(26,600) [ oo | e [ 5,000 [ 3480 [FA oo | v 48,646 | ......... 143,667 | 05/02/2012 | 08/01/2021
452152 RB 9| ILLINOIS STATE......oiiiiriierireiineieisesieseissssssssssssssesssesssssessssnss | crseees . .| 1FE| .. ..276,460 | ...... 111.753 | . 279,383 | .. ....250,000 | ... 276,104 | oo e (356) [ e | e | 05000 | e 2.400 [AO...... ..3,125 12/04/2013 | 04/01/2018
452152 RD 5[ ILLINOIS STATE.......coiiierneieinrieiesinsiesessssissssssssesssssssssessssssessessanes | seveee [ AFE| s 8,393,398 | ...... 110194 | oo 7,989,085 | ....coovne. 7,250,000 | ooocrereees 8,283,467 2.520|A0...... 90,625 | ..coovveene 172,188 | 04/02/2013 | 04/01/2020
452152 SR 3[ILLINOIS STATE.......ciiiieeeieisesee st ssssssssssssssssessnes | oenenes . |- 1FE]| .. 8,498,320 | ...... 109.076 | . ..8,726,080 .8,000,000 8481545 | s | e (16,775) | e [ e | ceeeern.500 | oo 4.760(JJ....... 209,000 06/27/2013 | 07/01/2024
546415 P79 |LOUISIANA STATE......cosirimrinininsierssiseiessssssesssssssssssssessessssesens | avveees . .| AFE] .. 2,012,658 | ...... 114.707 | . .2,007,373 | .. 21,750,000 | ... ....2,005,937 0.800 [ Jd....... 40,347 11/22/2013 | 07/15/2017
574192 4X 5| MARYLAND STATE.......cooimiuimmeieriersneesessseessessssssnessessssssssssnns | crveees [ AFE| 6,303,495 | ...... 118877 | v 6,015,176 | ...oovvvnneen. 5,060,000 | ...oocvvneees 5,974,266 | .....ocoovvrrerrncernnns | cernrrea(147,726) [ o | venreesniineiineinsees | w0000 5.000 [ e 1.730 | MN...... 42,167 253,000 | 09/27/2011 | 11/01/2019
574192 5G 1| MARYLAND STATE.......coooimiimiiiieierinieiesisessssisssssssssessssssssssesssnns | cvveees . | 1FE]| .. 2,337,800 | ...... 116.318 | . ..2,326,360 .2,000,000 ...2,191,016 2.560 | MS...... 33,333 06/16/2010 | 03/01/2018
57582P DM 9| MASSACHUSETTS STATE | 1FE] .. 5,565,000 | ........ 92.162| . ..5,529,720 .6,000,000 108,565,000 [ ..o | everirernnenn(3,813) | e [ | 0727 | s 5.800 [MN...... | oovrverrrnes 18,077 10/26/2012 | 11/01/2025
57582P J9 2[MASSACHUSSETTS STATE |.1FE]| .. ...500,000 | ...... 101.052 . 505,260 +500,000 | oeiererrreeB00,000 | covoiiriiniiieeiieies [ e | e | coereennn0.490 | i 0.490 | JJ....... 12/06/2012| 01/01/2018
594610 6D 4 |MICHIGAN STATE AFE] 3,041,381 | ...... 117.355| . ..3,027,759 .2,580,000 ..2.750 10/14/2010| 11/01/2019
594698 KF 8|MICHIGAN ST STRATEGIC FD | 1FE[ .............2,620,170 | ...... 110922 . 2,440,000 | coooereeeeni2, 577,827 | oo [ e (17,299) i [ e | e 5.000 | oo 4.040 06/16/2011 | 10/15/2020
604129 QL 3|MINNESOTA STATE JWAFE] 8425921 | L 117649 .............8,464,846 | ..............7,195,000 | ............7,940,032 | ccoovrvrerrveereins | oot (142,874) [ e [ e [ 0000000.5.000 | o 2.700 59,958 359,750 | 06/16/2010| 11/01/2018
605581 DK 0|MISSISSIPPI STATE........c.cccoonnee AFE] cnnn...853,763 | ... 109.657 | . 849,842 | ... 775,000 | covoieereenB53,511 [ [ eeervriinenend(252) | e [ [ e 5.000 | e 4.160 ..3,014 11/19/2013 | 12/01/2030
641461 SQ 2|NEVADA STATE |1FE| ..............3,012,608 | ...... 114.551 . ..3,006,964 2.230 54,688 | ....ccoo.... 131,250 | 10/26/2011 | 08/01/2017
644682 F3 5|NEW HAMPSHIRE STATE AAFE| 2,299,980 | ... 118.006 | . ..2,360,120 2.960 50,000 02/17/2011 | 07/01/2019
646039 KE 6|NEW JERSEY STATE AFE] 3,796,048 | .. 111.892] . 23,753,977 | v 3,355,000 | coooeveeerinn3,572,031 | oo [ e (81,658) | i [ [ 0000 5.250 | e 2.600 03/07/2011 | 07/15/2016
646046 LC 4|NEW JERSEY ST CTFS PARTN .|.1FE] ..............2,085,880 | ...... 102110 ..............2,042,200 | ..............2,000,000 | ...cc00ee:n.2,016,236 | cooovvevvrervrrivrnnnns | crvvrreeerend(10,574) [ o | v | 00005000 | v 4.410 05/31/2006 | 06/15/2015
646136 HM 6|NEW JERSEY ST TRANSPORTATION TRUST FUND | 1FE]| .. 472,666 | ...... 105.304 | ..o 484,398 | oo 460,000 | oo 468,444 | | e ($,222) | s [ e | D750 | s 3.770 07/01/2013 | 12/15/2014
64966H B7 4|NEW YORKNY . | AFE] . 3,449,730 | ...... 107.434 | . . . revreeenneee 3 AT,899 | s | e (91,130) [ e | e [ 005,000 [ e 1.830 ...150,000 | 07/29/2010| 08/01/2015
64966H PQ 7 |NEW YORKN Y..ooiiiiiiiiiiriiieiinsiceiesisssissesssssiessenssesessssesssnnns | coveene [ [ AFE| v 4,240,840 | ...... 115.484 | ...........4,157,424 | ............. 3,600,000 | ..oovverecs 4,034,814 2.200 75,000 | .ovvvrnees 180,000 | 02/22/2012| 08/01/2018
64966) ES 1 |NEW YORK N Yoot sessssssesssssssesssssannes | snvenns . |- 1FE] .. 5,072,535 | ...... 115.484 | . .4,500,000 872,420 | s | e (TAB21) | s [ e | e 5.000 | e 3.050 93,750 225,000 | 03/10/2011 | 08/01/2018
658256 A9 3 |NORTH CAROLINA ST......ccrvrviirrrnrireiririnns IO . .| AFE] .. 2,321,200 | ...... 109.990 | . . .2,000,000 | ... ....2,126,571 2.000 33,333 | e 100,000 | 06/17/2010 | 03/01/2016
70014P  SJ 2[PENNSYLVANIAST = eieeisnsnenensessseessssssnns | criens [ AFE| v 6,243,150 | ...... 115.019 | .ovverern5,750,950 | .oooovcnee 5,000,000 | .ooovvernces 6,104,868 2.360 20,833 250,000 | 08/23/2012 | 06/01/2023
74514L BJ 5|PUERTO RICO COMMONWEALTH .....oovviirimeirriinerieeriseiseeiensinns | cvveee AGAFE | 5,109 | 86.848 | ..., 342 | 05,000 | 5,084 | i | (B) [ | [ 5125 | 4.970 128 256 | 06/30/2004 | 07/01/2030
75913T GD 0| REGIONAL TRANSN DIST COLO......courverreerierireereriseisserieenienes | neees . | AFE] 2,630,825 | ...... 113.966 | . ..2,849,150 | .. v, 894,302 | s | eereneenen(12,508) [ | e [ 5,000 [ i 4.320 10,417 | oo 125,000 | 11/24/2010| 06/01/2020
83786P AU 4 |SOUTH FLA WTR MGMT DIST CTFS PARTN.....cccomvermrrreirerinrinnes | crvene I AFE| 2,433,596 | ...... 111312 o 2,510,086 | ...oocvvneenn 2,255,000 | ..ooovrennen 2,311,905 | oo [ eerreneend(19,205) [ o | e | 05,000 [ i 4.020 28,188 | oo 112,750 | 10/26/2006 | 10/01/2016
880541 SK 4| TENNESSEE STATE.........cc...... JSUSTUPUURPIOITEN IOV . | 1FE] . 6,218,700 | ...... 117.252 | . ..5,862,600 .5,000,000 15,883,845 | e | e (187,324) | s [ | 0005000 | e 1.040 02/16/2012 | 08/01/2018
882722 3T 6| TEXAS STATE......iiiirirrineeieeieisenisssnessesssssissessssssssssessssssssssnss | crsees . | AFE] 6,227,350 | ...... 120.448 | . ..6,022,400 | .. .5,000,000 | cooereerrne6,022,999 | oo [ e (143,182) [ e [ [ 005,500 | v 2.150 07/10/2012 | 08/01/2020
93974C  6J 4| WASHINGTON STATE.......oooiiirrineireiieeineiserssseeessessseesssssssssnns | orvene I AFE| v 5,247,342 | ...... 115.551 | v 4,986,026 | .............. 4,315,000 | ..ooveorenns 5,203,957 2650 [FA......| coovreeerrn89,896 | oo 105,478 | 06/03/2013 | 02/01/2024
93974C QC 7| WASHINGTON STATE.........ccomirimrimrmierienireeserissssessenssssessssssssnes | coveen |- 1FE]| .. 12,265,220 | ...... 114.901 | . 12,639,110 947,237 | | rerreeenn(85,553) | s [ e | e 5.000 | e 3.860 | FA....... 229,167 550,000 | 01/15/2010 | 02/01/2023
93978H CY 9|WASHINGTON ST HEALTH CARE . | AFE] .. 662,274 | ...... 114.365 | . 657,599 | .. . 629,138 2.360 | AQ...... ..7,188 28,750 | 06/23/2011 | 10/01/2017
97705L  ZY 6 [WISCONSIN STATE......ciiiviiiimriniiersississsnssseenssssssssnsssssssssssssssssssses | aneee N AFE] e 614,003 | ...... 116.245| ................. 621,911 | .o 535,000 [ .cocorrrnnnas 585,001 2.690 [MN...... ..4,458 26,750 | 03/22/2011 | 05/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........ccoviminninscnsssns | v 224,639,601 | ... XXX........ 226,432,450 | .......... 200,340,000 | .......... 218,254,890 XXX XXX [ s 3,285,459 8,066,548 | ..... XXX [ o XXX,
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) et 224,639,601 | ... XXX........ ..226,432,450 | .......... 200,340,000 | .......... 218,254,890 XXX XXX [ s 3,285,459 | ..... 8,066,548 |..... XXX.ooo | e XXX......
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052398 RS 9| AUSTIN TEX. ... oieuiirieierierierieeessensssissessesssesssessssssssssssssssssssessnee | aevnees | oo [ oneeseeens AFE| v 2,955,955 | ...... 115.235 | oo 2,950,016 | ..oovvveneens 2,560,000 | .ooovrvneen 2,948,705 | oo | e (7,250) | cvvvverrererineinennnee | eerrereseisseinsnnnes | eereeeerd.000 | oo 0.790 | MS...... 42,667 12/03/2013 | 09/01/2017
11506K CX 7|BROWARD CNTY FLA PORT FAC JAFE] 7,809,516 1 . 112.69% | ... ...8,057,621 ..7,620,103 (91,328) [ vvvvvrervrerreriveiiens [ v [ 05,000 | oo 3460 |MS...... | oo 119,167 | oo 357,500 | 11/10/2011 | 09/01/2018
167485 5E 7|CHICAGO ILL AFE] i 434,352 | 110625 ... (82) [ e [ [ 005,000 | e 2.750 [ JJ....... 10,000 12/04/2013 | 01/01/2018
167485 BY 6|CHICAGO ILL AFE| o 7,647,373 | . 103.547 | ... 7,501,820 cd(B4,2T6) [ v | e | 3,000 | i 4130 [ | s 183125 | oo 366,250 | 03/02/2011| 01/01/2017
167486 PX 1|CHICAGO ILL AFE| 3,973,796 | . 103.873] .............4,045,853 | ..............3,895,000 | ......c.o..... 3,972,619 | oo [ e, (176 | oo [ v [ 05,000 [ i 4.740(JJ....... 97,375 10/01/2013 | 01/01/2024
172252 F6 0| CINCINNATI OHIO CITY SCH AFE] 2,259,780 | .. 110.740 | ... 2,000,000 2,109,296 1 (83,239) | oo | e | 05000 | e 2.650 [ Do [ s 8,333 | oo 100,000 | 05/14/2010| 06/01/2016
172252 F7 8| CINCINNATI OHIO CITY SCH AFE] v 1,127,710 113.915] ... 1,000,000 ..1,065,481 (17,953) | . 2.970 4,167 50,000 | 05/14/2010 | 06/01/2017
181000 LV 0|CLARK CNTY NEV HWY IMPT AFE] 3,643,892 | 113.724 | ... 3,100,000 3,384,520 . (77,271) 2.250 | JdJ....... 77,500 | covvvrnees 155,000 | 11/16/2011| 07/01/2017
181059 DU 7|CLARK CNTY NEV SCH DIST AFE| i 7,077,067 | .. 109.115] ... 6,575,000 6,915,657 (28,812) [ v | e | 03,000 | i 4.320(JD....... 14,611 328,750 | 08/31/2007 | 06/15/2023
213185 GM 7|COOK CNTY ILL AFE| ... 1,520,896 | ... 109.882 ... 1,300,000 1,509,990 ..(10,906) 2.920 .8,306 32,500 | 06/17/2013 | 11/15/2022
235865 U7 5|DANBURY CONN AFE] 1,187,930 | 118.337| ... 1,000,000 1,182,000 (5,930) 10/08/2013 | 07/01/2020
253363 NW 1| DICKINSON TEX INDPT SCH D AFE] ..........6,540,666 | ... 105.060 | ... 6,215,000 ..6,419,332 (23,895) | . 05/12/2008 | 02/15/2021
29270C XB 6|ENERGY NORTHWEST WASH ELE AFE] 1,938,663 | ... 116.646 | ... 1,853,995 ....(31,646) 03/10/2011 | 07/01/2018
29508R GG 5|ERIECNTY NY FISCAL STAB JAFE] 459,880 | ... 114918 | i 459,672 | oo 400,000 [ e 84,781 | s [ i (5,099) 08/15/2013 | 08/15/2017
34153P ST 6|FLORIDA ST BRD ED AFE] 6,810,485 | 1M17.714| ... . ....(85,599) 06/16/2010 | 06/01/2019
346843 BP 9|FORT BEND TEX INDPT SCH D AFE | 2,746,425 | . 115120 ... 500,000 2,606,537 ..(26,992) 04/15/2008 | 08/15/2017
349460 Z2 4|FORT WORTH TEX INDPT SCH AFE| v 4,724,845 | 113.483 ] ... 4,395,000 ..4,652,340 26,162) | . 02/08/2011 | 02/15/2022
366119 PV 1| GARLAND TEX AFE] ... 3,608,753 | ... 105.597 | ... 3,255,000 3,309,922 ....(47,108) 11/29/2006 | 02/15/2015
403755 A4 3| GWINNETT CNTY GA SCH DIST AFE| 2,301,720 | . 113.387 ... ..2,161,067 ....(49,873) 02/09/2011 | 02/01/2017
442348 4Z  8|HOUSTON TEX ARPT SYS REV.....covuiirirerieeirieesseissrieniseesssinnes | criees AFE] 451,592 | 110.585 ... ...400,000 ..(10,307) 06/29/2011 | 07/01/2016
516840 QP 3 |LAREDO TEXINDPT SCH DIST....c.coiiriirieiirernnineererinnieeesiseisesens | evene AFE| . 4,410,606 | ... 107.018 | ... 4,065,000 4,294,986 ...(25,358) 01/15/2009 | 08/01/2021
544552 VE 9 |LOS ANGELES CALIF HBR DEP......c.ccocoimiimiririieinrinsirereseeiinines | coveene AFE] 3,066,877 | ... 111.215| ... 2,825,000 | ..ooovvereces 3,021,570 ..(18,824) 06/23/2011 | 08/01/2022
545896 3B 6|LOUDOUN CNTY VA.....coiiiiniiieineineiiseeneesessssessesssssssssssssssessens | eevnees | o0 [ oneesneeens AFE] 1,729,305 | 118.754 1,500,000 | ..cooovrrene 1,662,813 25,219) 04/13/2011 | 11/01/2019
592112 EH 5|METROPOLITAN GOVT NASHVILLE & DAVIDSON........cccovuivereniernns [ erenee AFE] 4,629,480 | .. 111.246 | ... 4,000,000 4,270,268 ..(104,022) 06/10/2010 | 07/01/2016
59333N UB 7| MIAMI - DADE CNTY FL SPL OBLG .....cvvvvreermeenrrmeriererneeseninseenes | cvveene AFE] o 1,455,688 | .. 108.991] ... 1,250,000 | ..ooovvrrnee 1,439,118 ...(14,461) 10/25/2012 | 10/01/2024
613340 V8 8|MONTGOMERY CNTY MD.....coooviimirierirrireeineiseiserieeesesississssnnes | crveee AFE] 5972918 | 115.258 | ... 4,950,000 5,782,348 ....(85,750) 09/22/2011 | 07/01/2022
63165N 7M 4| NASSAU CNTY NY s esessessnies | ceveene AFE] 2,698,440 | ... 114.236 | ... 2,260,000 | ...ovvereeen 2,636,730 ..(61,710) 01/31/2013 | 04/01/2019
63165N 7N 2|NASSAU CNTY NY e nenieessesssssissnsnnsns | venes | oo | ceveneinnns AFE] 3,133,463 | . 114.302 2,595,000 | ..ooovrvnnens 3,070,283 | .coouvverrrerienieees | e (63,180) 02/06/2013 | 04/01/2020
63165N 7P 7|NASSAU CNTY NY e nssseenssnisssennns | ervees AFE] 4,516,028 | 113.554 | ... 3,715,000 | ..occovennes 4,435,947 ....(80,081) 02/12/2013 | 04/01/2021
64966H SH 4|NEW YORKNY CAFE] .. 3,646,800 | ... 115.906 | ... 3,000,000 | .ooovereees 3,483,512 ...(81,234) 12/15/2011| 08/01/2019
64966H SM 3| NEW YORKNY (AFE] ..............5,408,900 | ...... 113.688 ... 5,000,000 5,302,220 ...(28,767) 01/20/2010 | 08/01/2022
64966H YQ 7|NEWYORKNY AFE] 1,129,440 | 112628 ... 1,000,000 | ..cooovrvenee 1,068,089 ..(20,316) 11/17/2010| 03/01/2017
64966K DW 0NEW YORKNY. .AFE] ..............5,685,000 | ...... 113.134 | ... 5,000,000 5,655,879 ..(29,121) 06/25/2013 | 08/01/2023
64966K DX 8|NEW YORKNY AFE] ..........6,356,335 | ...... 111.809| ... ..6,325,311 (31,024) | . . 06/28/2013 | 08/01/2024
64966K FN 8|NEW YORKNY VAFE] 11,814,900 | 113.948 ... . ..11,427,119 ..(387,781) 208,333 288,889 | 12/13/2012 | 08/01/2017
64966K U5 O|NEW YORKNY AFE o...5,849,700 | . 115.837 | ... 5,000,000 5,806,952 ....(42,748) 94,444 08/01/2013 | 08/01/2020
64966L DC 2|NEW YORKN'Y AFE] 2,878,525 | 114705 ... 2,500,000 | .ooovvereeen 2,877,013 | oo | e (1,513) ...4,167 12/12/2013 | 08/01/2021
64966L DW 8|NEW YORKN 'Y AFE] 1,831,024 | 114.302 ... . 1,600,000 1,830,323 ...(701) ...2,667 12/12/2013 | 08/01/2023
64972F M6 O|NEW YORKNY CITY MUN WTR JAFE] 1,695,840 1 116.260 | ... ,743,900 1,500,000 ..1,623,582 (25,550) | . ..3,333 75,000 | 01/31/2011 | 06/15/2018
717883 JQ 6| PHILADELPHIA PA SCH DIST ...ccoiiieerineinerienieesssessessesssenseninns | criees VAFE] 9,590,380 | ... 107.079] ... ..9,101,715 | .. 8,500,000 | .... 8,851,590 - ..(204,288) 141,667 | ..ocvvvnees 425,000 | 03/10/2010 | 09/01/2015
721876 RA 0| PIMA CNTY ARIZ SWR REV.......oocinirimrirnriineinsiiesissesssssssisssinnins | evnens | oo [ cvneernnenns AFE] 1,038,191 | L 115505 | ..o 1,033,770 | oo 895,000 | ..coovrrirnnns 995,718 | ..o | e (20,980) 22,375 44,750 | 12/01/2011 | 07/01/2018
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735000 QU 8| PORT OAKLAND CALIF REV........cccoommriiriiiineiirerirenenseissisesinenienens | crivene [ [ AFE] 2,364,048 | .. 102458 .............2,458,992 | ............. 2,400,000 | ...covverecen 2,364,635 | ....coovverrerncnnns [ e D87 [ | [ 5,000 [ 5140 [MN...... | oovreerrnnes 20,000 | ..ccooovrrrnee 60,000 | 09/10/2013 | 05/01/2029
735371 LR 5|PORT SEATTLE WASH......ccoriiiiiriinereriesinecssssissiseniseesessssines | crvees [ AFE] 1,096,430 | .. 115.878 | .vveeere 1,158,780 | oo 1,000,000 | ..cooovrrnne 1,058,570 [ ..oceoerenrenerreninne | verrreeernee(13,879) | covoeiieiiriineiieinns | verreeirneessniiseiies | cveeeern.250 | oo 3.630|JD....... ..4,375 52,500 | 02/10/2011 | 12/01/2017
751622 EA 5| RAMSEY CNTY MINN.....coiiiiiiiiiieirsiieienisisesssiesssssssesssssssssensenes. | evene AGAFE] 1,504,657 | .. 113.3871 . 11,325,000 1,484,220 | | e (20437) | e [ | 05000 | e 1.030 |FA....... 27,604 08/01/2013 | 02/01/2017
751622 ED 9| RAMSEY CNTY MINN......oivirieririnirieriesereesseisessensesessessssssssniens | cviees . | AFE] ..2,189,978 | ...... 118.409 | . . . 1,845,000 | i 2,183,714 | e [ eriniiennd(6,264) [ e [ [ 005,000 | 1.800 [FA....... 38,438 11/13/2013 | 02/01/2020
796237 TY 1| SANANTONIO TEX. ..o oioriiriiiiieiieisissssissisessiessseesssssssssesssenins | cvveees I AFE| v 1,709,745 | ...... 117590 [ oo 1,763,850 | ..coovrvnnc 1,500,000 | ..cooovrvrne 1,650,733 [ ..ooevverrieeivernes | cvrrireeeren(22,135) | oo | e | veeeeen5.000 | v BATO[FA oo | i 31,250 03/31/2011 | 02/01/2020
796237 VD 4| SAN ANTONIO TEX......ocorieiirinirierirerirsiinsisssiessensesessessssssssenins | cvvens . | 1FE] . 2,769,742 | ...... 111.640 | . .2,405,000 ....2,567,003 229 |FA....... 50,104 06/16/2010 | 08/01/2016
796253 J6 0| SAN ANTONIO TEX ELEC & GA.....coouivirecirrriserierieeesseesssiseninns | crveee . | AFE] . 4,064,296 | ...... 113.190 | . . . .3,535,000 | ..............3,820,779 2270 |FA....... 73,646 03/07/2011 | 02/01/2017
796720 HP 8| SAN BERNARDINO CALIF CMNT . [SSTRRRII DO [P I AFE| e 2,902,709 | ...... 117.292 | oo 2,738,768 | ..coovvernne 2,335,000 | .ovorirnnnn 2,869,756 2320 |FA....... 48,646 28,863 | 04/11/2013 | 08/01/2023
812626 D2 2|SEATTLE WASH | 1FE]| .. 5,074,784 | ...... 111.558 | . 14,400,000 A T35,348 | | e (125,361) | i [ | 008000 | 1.950 | FA....... 91,667 220,000 | 03/24/2011 | 08/01/2016
852634 AQ 7|STAMFORD CONN . | 1FE] .. 3,478,980 | ...... 114.804 | . . . .3,000,000 | ..............3,415,023 0.970 [ JJ....... 75,000 75,000 | 06/12/2013 | 07/01/2017
87638Q FV 6| TARRANT CNTY TEX CULTURAL.......ccosvvirirrerirerinerieniserisenissrinens | criens [ AFE| v 1,341,953 | ... 108.522 | ..o 1,285,986 | ..ccoovvvne 1,185,000 | ..cooovrvenee 1,253,120 [ ..veovvevrrrcrrennne | cverreeernne(35,437) | oo | v | evereeernd8.000 | i 1.860 |MN...... | oo 7571 | s 59,250 | 06/07/2011 | 11/15/2015
926325 HX 2| VICTORIA TEX INDPT SCH Dl....couvvvrnrirrireirneenerierirneeseniseesssinnes | crveees . 1,302,531 | ...... 115.993 | . ..1,368,717 .1,180,000 1287341 | s | e (12,849) | s [ | eeeee5.000 | e 3710 [FA oo | e 22,289 | oo 59,000 | 04/18/2008 | 02/15/2018
95632C BC 2| WEST TRAVIS CNTY TEXPUB UTILE AGY.....covriririrnniisirsniserisninne | evves . . 3,551,088 | ...... 107.695| . 3,597,013 | .. .3,340,000 | ioe0eerrn 3,545,376 | oo [ (B,712) [ e [ 005,000 | i 4.320 |FA....... 63,089 08/01/2013 | 08/15/2025
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............cvuwsenrinieins | wovvienns 191,010,077 | ... XXXeovvee | v 189,328,399 | ... 169,295,000 | .......... 185,090,718 XXX XXX [ s 2,964,207 | ......... 6,546,216 |...... XXXeovoo [ o XXX,
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS.............ccccvrvvereererreerernrriereesnene | covrirnens 191,010,077 [.. XXX.oooooo | v 189,328,399 | .......... 169,295,000 | .......... 185,090,718 XXX XXX [ e 2,964,207 | ......... 6,546,216 |..... XXXoooow [ e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obli of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation
010608 J7 3| ALABAMA ST PUB SCH & COLL......veuveveeeceeereeseeeeressresreenecessesnees | eeenee | oo [ vervences | WAFE | 3,254,940 | ... 106.330 | . ..3,189,900 .3,000,000 3.300 | MN...... 25,000 | .ovreonees 150,000 | 10/22/2009 | 05/01/2015
010652 BS 3| ALABAMA 21ST CENTY AUTH ......ovvirinrrrcrnrncenininsinenivenenennens | evvene | o [ vevervenes | WIFE | i 1,474,876 | .. 104.454 | . ..1,462,356 .1,400,000 ...4,667 28,000 | 10/04/2013 | 06/01/2015
010652 BT 1|ALABAMA 21ST CENTY AUTH ....ovvvrirnerrrmrinrincensnesenssesiessnensens | eonvens | oo [vveernennes | W IFE | ii.940,791 | Lo 107.049 | . 915,269 ....855,000 03/09/2012 | 06/01/2016
010831 BZ 7|ALAMEDA CNTY CALIF JT PWR.....coviirervrineirenneissisnserisnssneniens [ vvene | oo | veverineee | W TFE | 657,091 | L. 113.009 | . 683,704 ....605,000 09/12/2013 | 12/01/2025
011855 AW 3 |ALASKA STUDENT LLN CORPED LN REV.. - . 2,661,325 | ... 105.841 ..2,646,025 .2,500,000 08/05/2005 | 06/01/2015
04048R JW 7| ARIZONA BRD REGENTS ARIZ..........covevnnvcn. . e . ...1,250,995 | ...... 103.499 | . .1,247,163 .1,205,000 11/20/2013 | 07/01/2043
040507 HC 2| ARIZONA HEALTH FACS AUTH REV ......coooririiirriiicrieniiceinens . e . ...2,103,760 | ...... 108.734 | . ..2,174,680 .2,000,000 06/04/2007 | 01/01/2016
040507 HN 8|ARIZONA ST HLTH FACS AUTH . .76.598 | . ..1,110,671 .1,450,000 . . . 10/25/2012| 01/01/2037
040507 KJ 3| ARIZONA HEALTH FACS AUTH......cccovvvvinirrernererinnsersnneresnnereninns [ vvene | oo | veverineee | o FE | 5,248,100 | ... 115179 . ..5,758,950 .5,000,000 | ...ocvvnnnes | crrrrereenennnnnen | oo | e .280 [ 590 [UJ....... . ...262,500 | 08/21/2008 | 01/01/2018
040688 HM 8| ARIZONA WTR INFRASTRUCTURE...........coccomermerinrrieriresersenisennnens | criens 4,420,560 | ...... 115.537 | . .4,621,480 14,000,000 ...(35,786) | .... 5.000 3.850 | AO...... 50,000 200,000 | 04/16/2008 | 10/01/2019
04780M PB 9|ATLANTA GA ARPT REV e [ s . 3,665,690 | ...... 109.958 | . ..3,848,530 | .. .3,500,000 | ..ooovvenees e THA2) | s | e | e 5.000......... L (0 VN OO 91,875 | oo 175,000 | 07/21/2011| 01/01/2022
047870 KB 5|ATLANTA GAWTR & WASTE WT ceeveenennnens | e e | WIFE | 5,295,368 | ...... 118.077 | v 6,281,696 | .............. 5,320,000 | ..oovverecen 5,301,262 | ..oovvvvvrrerrerinnns | e 1,565 [ | e [ 008,000 [ 108,050 | MNLcc | s 53,200 | .oovvonees 319,200 | 06/17/2009 | 11/01/2022
056212 CM 3| BABYLON N Y INDL DEV AGY.....coovrimrrrerireirneineiserieeesnensssessessnns | cevees 2,802,797 | ...... 110.261 .2,620,000 ....2,700,739 65,500 ...131,000 | 08/14/2009 | 01/01/2017
091096 BD 8|BIRMINGHAM ALA WTRWKS BRD... JRT I . 4,410,226 . 4,005,000 | .oorrinne 137,233 [ | erernennn(62,958) | oo [ | 05,000 [ 1003280 [ W | e 100,125 ...200,250 | 05/20/2009 | 01/01/2016
091096 BG 1|BIRMINGHAM ALA WTRWKS BRD.........ccvoremmrimeemerierienesensseenes | creees o | | WIFE | e 2,153,975 | .....114.514 | .............2,261,652 | .....cc....... 1,975,000 | ..cooovvrenee 2,076,418 49,375 98,750 | 05/20/2009 | 01/01/2019
121342 KN 8|BURKE CNTY GA DEV AUTH PO.....cocoiiirrineieriseieeiseiseiiesinenns. | e . ...2,883,000 | ........ 62.000| . ..1,922,000 .3,100,000 ....2,883,000 |.... | . ..4,752 04/04/2013 | 01/01/2024
13033L KP 1| CALIFORNIA HEALTH FACS Fl.....ccorvverieiiinerierinceieniseesessessinenes. | wneens . ..3,190,743 | ...... 117.800 | . ..3,616,460 | .. .3,070,000 ...3,154,686 | .... | X A40 | FA oot | s 01/26/2011 | 08/15/2019
13034A CK 4| CALIFORNIA ST INFRASTRUCTURE & ECON REV.......cccoovvrmrrverer [ e I AFE] 2,566,212 | .. 109.763 | oo 2,491,620 | ..ovvrennen 2,270,000 11/30/2012| 10/01/2016
13066Y QH 5| CALIFORNIA ST DEPT WTR RE.......cooonmrinrinrisnirnnienisenisssssnisnnes | convee | oo | eevivsvnens | AFE | 12,412,079 | ... 114.404 | ............12,515,798 ...10,940,000 . 07/09/2010 | 05/01/2017
13066Y RK 7 |CALIFORNIA ST DEPT WTRRE... RO . | AFE| 4,797,912 | 106.414 | . 4,469,388 revneeennen 4,380,752 10/07/2010| 05/01/2015
130684 LE 1| CALIFORNIA ST PUBWKS BRD ...coccoootumiierinrirernrinceeniersniseeenis | eree [P I AFE| . 563,415 | L 102198 | ..o 510,990 | ..ccceeerern 500,000 | oo 510,572 06/03/2005 | 06/01/2015
130685 T6 7| CALIFORNIA ST PUB WKS BRD........covvuurirrerrrircenerienereerienesseis [ eneees . 5,216,378 | ...... 116.087 | . 14,755,000 ...5,087,872 | .... [V I 5. 440 | JD. | e 11/02/2011| 12/01/2018
13068L GE 9| CALIFORNIA ST PUB WKS BRD.......cecvuurerrerneineinerisnnsenssesesseesas | neens . 5,699,000 | ...... 109.492 | . . .5,000,000 | ..............5,673,026 20,833 06/06/2013 | 06/01/2025
130795 RW 9| CALIFORNIA STATEWIDE CMNT.....ccvviirirnriernirsierssieesensssinnsens | evee v v | W AFE | i 5,143,022 | ...... 113.878 | ...c0.e0..n.5,352,266 | ... 4,700,000 | ..ooovenrne 4,887,722 | .ooovvvvrerinrerrenns | vvrerrnnene(89,009) | oo [veinnvcreisnsnenn | e 5.250 [ 1010 [ Jdecis [ e 123,375 03/13/2008 | 07/01/2017
160070 DD 7| CHARLESTON CNTY S C ARPT.....ccoviuririeererinsrneniesesseessnisessens | wneens . ...1,698918 | ...... 102.227 | . ..1,788,973 .1,750,000 ...1,699,012 31,014 08/23/2013 | 07/01/2041
160131 AL 2| CHARLESTON EDL EXCELLENCE FINGCORP.........coccovivvernrirernnirins | erene . 2,131,420 | ...... 104.414 | . ..2,088,280 .2,000,000 ....2,043,607 (13,779) [ ovvveevvirerernieens | erveverivnereriniees | 00000 5.000 | 14190 [ D | i, 8,333 | oo 100,000 | 09/28/2006 | 12/01/2016
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160853 KN 6| CHARLOTTE-MECKLENBURG HOSP AUTH.......ccccovvvierirmrenircnnineies [ veree | oo | cerineiin AFE| v 1,528,035 | ...... 110.987 | .ovvorenee 1,664,805 | ....covvene 1,500,000 | ..cooovvreneee 1,512,523 | .o | v (2,750) | cvovverrerrrierrrerines | cveriveriseeeneiennines | cereeerd.000 | oo L () VN OO 34,583 | .o 75,000 | 08/10/2007 | 01/15/2018
167505 ES 1| CHICAGO ILBRD OF EDU ........ooevuiriiirerineirneesenississersssssnessensnee | cvevens | oo | cevineinnns AFE| v 2,264,620 | ...... 107.509 [ ..ooonrenee 2,150,180 | ..............2,000,000 | ..oovrnecned 2,212,659 | oo | e (40,803) [ ..vvvevererrerinrinenes [ eenerirerieeineeinneins [ 250 | e 1.970 | ID.ccvee | e 7,083 | oo 85,000 | 09/18/2012 | 12/01/2018
167592 P4 0| CHICAGO ILL O HARE INTL ARPT REV......ccrirmirrrimriernniseererinsirnns | eveee AFE] 10,779,060 | ...... 112214 .. 11,221,400 ....10,330,869 102,411 [ e | e | 003250 | i 4.060 | JJ....... 262,500 525,000 | 06/20/2011| 01/01/2017
167593 FX 5| CHICAGO ILL O HARE INTL A...oooouevmrirerieereeiseisessessesesessssinnes | woneens AFE] 657,216 | 108.755 ... 652,530 625,508 (12,232) [ oo | e | 5,000 [ i 2.790 [ | e 15,000 | .ovvuerernes 30,000 | 04/27/2011 | 01/01/2016
167593 GU 0| CHICAGO IL O'HARE INTERNATIONAL ARPT REV......c.ovvviirvvniireins [ e AFE| 3,562,219 | L. 111.227 | ... 3,433,026 1 (99,405) [ oo | e | 3000 | e 1.620 [Jdovees | o 78,125 | oo 125,434 | 08/09/2012 | 01/01/2017
167593 LV 2| CHICAGO ILL O HARE INTL ..ovviurireirriiierieseicsiesisssisessssenenes. [ eneens .2FE] .............5,688,592 | ...... 110.285| .............5,734,820 | ..............5,200,000 | .............. 5,670,481 ..(18,111) 3.920 08/07/2013 | 01/01/2022
167593 NJ 7| CHICAGO ILL O HARE INTL AFE] 2,160,345 | 110.021] ... 1,940,000 2,154,845 10/28/2013 | 01/01/2020
172252 ZX 9| CINCINNATI OHIO CITY SCHOOL JAFE] 1,658,900 1 118.218 | ... 1,425,000 ..1,645,878 09/06/2013 | 12/01/2018
172311 GE 6| CINCINNATI OHIO WTR SYS AFE] 1,732,515 | 115.902 ... 1,500,000 1,708,159 ....(24,356) 07/11/2013 | 12/01/2017
176553 EE 1| CITIZENS PPTY INS CORP FL......cccovvvmrrirrirrinns AFE| .............5,363,888 | ...... 113.930] ... 4,980,000 5,292,795 ...(52,770) 11/06/2013 | 06/01/2017
176553 EF 8| CITIZENS PROPERTY INSURANCE CORP FL AFE] 1,442,831 | 115.052 ... 1,245,000 1,436,299 | ...cooevevrreerrerires | v (6,531) 11/15/2013 | 06/01/2017
176553 EQ 4| CITIZENS PPTY INS CORP FLA ....ooiiiririnceiseiserissineniesissnins | eneens AFE] 1,335,788 | 101.968 | ... 1,250,000 1,259,128 ...(21,447) 03/24/2010 | 06/01/2014
176553 ET 8| CITIZENS PPTY INS CORP FL AFE] 1,154,599 | 112.877] ... 1,020,000 ..1,150,556 11/22/2013 | 06/01/2017
176553 EZ 4|CITIZENS PPTY INS CORP FL AFE] 1,545,985 | 112.265] ... 1,365,000 1,522,071 06/13/2013 | 06/01/2017
176553 FX 8| CITIZENS PPTY INS CORP FL......coormririririrniineisnsiesiseisssisssssnnes | enens AFE| ... 5,912,600 | ... 113.638 | ... 5,000,000 5,808,160 . 04/01/2013 | 06/01/2019
18085P LG 7|CLARKCNTY NEV e | s AFE] 5,313,350 | 111.002 ... 5,000,000 5,235,220 ...(19,576) \ 09/24/2009 | 07/01/2023
181059 FU 5| CLARK CNTY NEV SCH DIST ....ovvirmririirrienerieniesesseessseissesesnsenens | eeens VAFE] . 3,358,652 | ... 110.926 | ... 3,035,000 3,337,330 .(21,322) 6,744 75,875 | 07/24/2013 | 06/15/2019
181108 SM 4| CLARK CNTY WASH PUB UTIL. AFE] 1,698,185 | . 104.777 | ... .1,577,258 (16,611)|. 39,000 78,000 | 08/18/2005 | 01/01/2015
190813 NU 5|COBB CNTY GA KENNESTONE HOSP AUTH.. AFE] 501,421 | 115.205 ... c{1A756) | oo | cerrnernerineessnienes | vereenend8.000 | 110 1.260 [ AO.ecc | oo 5,250 | covverneens 18,433 | 10/17/2012| 04/01/2018
196454 EC 2| COLORADO DEPT TRANS REV.......ccocoviimiriiiirerniisensirerssisesesinees | erees AFE| .............6,095,188 | ...... 107.609 | ... 5,459,248 ..(180,821) 12,687 285,450 | 05/19/2010 | 06/15/2015
19648A UR 4| COLORADO HEALTH FACS AUTH.....ccoviverimerinrrerieriseesseisesinens | e AFE] v 1,117,189 111.840 ... 1,086,883 ..(10,199) 13,063 52,250 | 11/19/2010 | 10/01/2017
196632 MS 9| COLORADO SPRINGS COLO UTILS ....ccooiiieeiererineireriseisesseenis | vvee AFE| .............5,865,550 | ...... 108.625| ... 5,000,000 ..5,390,331 (206,155) [ ..vevvecererninrirernns | eerererrerinnnereninns [ e 5,000 | 100000790 [MNLc | e 31,944 | e 250,000 | 08/25/2011| 11/15/2015
196707 QQ 9| COLORADO ST BRD GOVERNORS.........ccovevirrerrrinrierinreicniinins [ eneens AFE] v 798,784 | 114.114 | ... 798,798 | .. ...700,000 | .... 798,761 97 12/18/2013 | 03/01/2024
207758 HL 0| CONNECTICUT ST SPL TAX OB......ccooumrerrirrrieineriesesnensssessensnees | eevnees | oo [ oneerneenns AFE] ...5,651,200 | ... 109474 | ..o 5,473,700 | c.ovvvvneee. 5,000,000 | ..oovrrnnen 5,207,654 | ...oovvvnererrncinnns | eerneniennd(95,318) [ oo | e [ 005,000 [ 1000 2.930 [ FA | o 104,167 | .ccvvvnee 250,000 | 01/22/2009 | 02/01/2016
207758 PT 4| CONNECTICUT ST SPL TAX OBLI REV......covvviiiernieriernnirerisisinnins [ vree AFE] 2,335,740 | . 112.743 | ... 2,000,000 2,251,037 ...(82,417) 50,000 52,778 | 12/12/2012 | 01/01/2017
213187 BT 3| COOK CNTY ILL CMNTY COLLE.......oveereeeeeeeerreeeeeieseeseeesssneenins | cerene AFE] 1,142,360 | 113.064 | ... ...1,130,640 1,000,000 | ..coovvvrnee 137,270 [ oo | s (5,090) ...9,583 10/09/2013 | 12/01/2018
220245 TP 9| CORPUS CHRISTI TEX UTIL ...cooorirnrireirciineireeiesisseesssisessenienens | crveee AFE] 3,708,576 | ... 114272 ... 3,200,000 3,686,727 ..(21,849) 73,778 07/18/2013 | 07/15/2022
232760 3F 3| CYPRESS-FAIRBANKS TEX IND......cccosvuemiinirierirrereninsisserinniinenes | criene AFE] .12,158,700 | ...... 114290 ... 0,000,000 | ............12,068,874 1(89,826) [ ..ovvvvrrrrierinns | e | 05,000 [ 1. 2.810 [ FAL | s 188,889 | ..ccooouce. 144,444 | 06/03/2013 | 02/15/2025
235241 JJ  6|DALLAS TEX AREA RAPID TRA.....coosiimirieirerinsrineriesesseesssiseninns | crveees AFE| 1,190,630 | ...... 115.563 1,025,000 | ..coovrvnne 1,186,792 [ ..o | v (3,838) ..4,271 11/22/2013 | 12/01/2017
240505 QA 8|DE KALB CNTY GA SCHDIST ..oviveieiiireinereressieienssssessessnnes | eneee JAFE] 5,736,800 | e 111.839] ..............5,591,950 | ..............5,000,000 | .............. 5,582,642 ..(148,800) 33,333 12/13/2012 | 11/01/2017
246428 ZN 9|DELAWARE ST TRANSPRTN AUTH REV.....c.covvuivinirirerierernceineennes | criens AFE 4,396,767 | .. 115560 ..............3,975,264 | ..............3,440,000 | .............. 4,298,070 ....(80,848) 10/04/2012 | 07/01/2023
249182 GX 8|DENVER COLO CITY & CNTY ...oovriiriiieriricieriereeiseiesssiseeeninens. | eveee AFE| . 560,910 | . 112.880 | ... 564,400 555,994 07/12/12013 | 11/15/2018
249182 HD 1|DENVER COLO CITY & CNTY ...cvviriiriirieerreinrrienienesseesssissniens | criens AFE] 4,694,528 | 107.959 ... ...4,669,227 ..4,682,556 07/11/2013 | 11/15/2024
251237 6N 8|DETROIT MICH SEW DISP REV......coovvumirrerieireressesnenssniseessesines | ceveeee L4FE] ............10,884,000 | ...... 101.496 | ... 10,149,600 ....10,149,600 .(541,059) | .............(47,164) 06/05/2009 | 07/01/2024
251237 Z3 0|DETROIT MICH SEW DISP REV. AFE] 2,181,720 106.896 | ... .2,147,943 .(6,017)]. 09/10/2007 | 07/01/2030
25477G AN 5|DISTRICT COLUMBIA INCOME AFE] 3,102,870 | 114.378 | ... 3,073,889 .(6,550) 03/12/2009 | 12/01/2022
25477G DP 7 |[DISTRICT COLUMBIA INCOME.........cccovvurrimrireirreineissenseriesinneenns | ceveee AFE| 2,990,104 | .. 112.893 | ... 2,783,987 ....(60,118) 06/17/2010 | 12/01/2016
29270C LT O|ENERGY NORTHWEST WASH ELE........ccoocosivrirenirenriiesienisseisnies | orvieas VAFE] . 4,358,787 | 107.099 .............4,391,059 | ..............4,100,000 | ........o..... 4,149,129 ...(31,147) 10/17/2008 | 07/01/2015
29270C RA 5|ENERGY NORTHWEST WASH ELE.............. AFE | 11,494,444 | 107.099 ... ...10,677,897 .(225,217) 12/16/2010| 07/01/2015
29270C WA 9|ENERGY NORTHWEST WASH ELEC REV... AFE] ..............6,010,550 | ...... 116.646 | ... ..5,688,615 ..(145,630) | . 10/03/2011 | 07/01/2018
34073T EZ 6|FLORIDA ST HGR EDUCTNL FACCS FIN.......cccovsvererernrrnerrerirseenens | vvvns | oo | vevvvennns | w2FE | e, 1,088,870 | ... 109.334 | ... 1,076,214 N (7,692) 04/05/2012 | 04/01/2022
34074G DE 1 |FLORIDA HURRICANE CATASTR......ccccomvrrmrrmmrrmeemneesmeisnrnnsesseeenns | eevene | oo | evverivnnes | WTFE | 16,706,214 | ..... 110.664 | .............6,988,432 | ..............6,315,000 | .............. 6,486,559 | ....cvvvrrieriieiinees | s (64,173) 05/14/2010 | 07/01/2016




9'0L3

Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
341426 SX 3 |FLORIDA ST BRD ED CAP OUT.....c.coeuvmmrimrimrninrinerieninesenisninnns | veveee oo [ cviverienns AFE] 11,057,400 | ...... 107455 ............ 10,745,500 | ............ 10,000,000 | .....ccooeeu. 10,615,087 [ ...coouevecriverirerires | verereenns (168,200) 3.080JD....... 41,667 500,000 | 04/15/2011 | 06/01/2017
341507 E7 2|FLORIDA ST BRD ED LOTTERY......cevuneurmrimeriereeseineesssissensssssennns | eevnees | oo [ oneerneeens AFE| v 4,535,640 | ...... 116.572 [ v 4,662,880 | ......enn 4,000,000 | ..ooverniennn 4,360,388 | ...ocvvncrirrireirinnis | e (59,028) | ...vvvevererrrrinernenes [ eernerierieeineeinsnins [ eerernn5.000 | e 3.200 [Jdeceves | e 100,000 | .oovvrnce 200,000 | 12/02/2010 | 07/01/2019
34153P ZK 7 |FLORIDA ST BRD ED PUB ED.........cccovumiierniieirenieisserssieissssensninees | ennene JAFE] 3,017,979 117.662 | ... 2,700,000 | ...ccovvennee 2,934,021 (32,029) [ v | e | 003000 | i 3480 (D | v 11,250 | e 135,000 | 03/30/2011 | 06/01/2020
342816 VD 4 |FLORIDA ST MUN PWR AGY RE.......cccomivumeemrrnerienineesenissssssssnnns | soven AFE] .......5,185,500 | ... 110.751] ..............5,537,550 | ..............5,000,000 | ......c.o..... 5,123,948 (12,891 [ s [ 5250 [ 4.860 [ AO...... 65,625 262,500 | 09/05/2008 | 10/01/2021
342816 XV 2| FLORIDA ST MUN PWR AGY RE......ccosiimmiemiierineernneinsissssesesenins | crienee AFE] 3,378,955 | .. 110.201 | ... 3,372,917 (1,382) | cvvveeererrnrireernnirnnes [ eerrveerernsisserensenes | cereeeenen3.250 [ e 5.170|AO...... 04/16/2009 | 10/01/2023
343136 Q6 7 |FLORIDA ST TPK AUTH TPK R.....covviriiirinriceiirineiesinssiesinnins | cvveene AFE] 5,167,528 | 116.550 | ... 5,326,335 | .............4,570,000 | ...cooounnnn 4,924,107 e T2A73) [ e | e | 5,000 [ i 3.140 | JJ....... 06/08/2010 | 07/01/2018
363060 CP 7|GAINSVILLE TX HOSP DIST AFE] 837,852 | 107.307 ... 826,264 821,419 ce(16,433) [ oo | e | 000 [ e 1.390 | FA....... 02/19/2013 | 08/15/2016
37358M DF 5| GEORGIA ST RD & TWY AUTH. AFE] 12,443,000 1 118.361| ... 11,836,100 11,922,080 ..(224,330) | . 08/17/2011| 10/01/2021
38122N GA 4| GOLDEN ST TOB SECURITIZATION CORP CALI AFE] 1,605,940 | . 1024451 .............. 2,048,900 | ..............2,000,000 | ..ccoonvned 2,000,000 ...240,709 07/28/2005 | 06/01/2023
396066 DP 4| GREENVILLE CNTY S C SCHD...ccovvuviriierreicernceienisssessiseinns | vvine AFE| 1,966,217 | L. 104.378 | ... 1,859,924 ....(15,674) 03/22/2006 | 12/01/2014
39715R AL 8| GREENWOOD FIFTY SCH FACS.......cccovvimrirrinrreinirsniresiersssisessesssnens | evvenes AFE] 3,824,678 | ... 114.068 | .............4,077,931 | .............3,575,000 | ....cccooenee 3,678,414 ...(23,824) 01/26/2007 | 12/01/2017
403755 N7 2| GWINNETT CNTY GA SCH DIST. AFE] 582,310 | 115.900 ... 580,905 12/03/2013 | 02/01/2018
403760 JQ 5|GWINNETT CNTY GAWTR & SE AFE| ... 8,916,909 | ... 116.908 | ... ..8,602,618 08/10/2011 | 08/01/2022
414008 BM 3|HARRIS CNTY TX CULTURAL EDU AFE] 2,475,000 | .. 100.238 | ... 2,475,000 08/22/2012 | 11/15/2045
414009 GW 4 |HARRIS CNTY TEX CULTURAL JAFE] 1,211,200 113.201 | ... 1,194,415 03/22/12013 | 12/01/2021
414009 GX 2|HARRIS CNTY TEX CULTURAL AFE] 1,209,800 | .. 111739 ... 1,195,202 03/22/2013 | 12/01/2022
419800 FS 1|HAWAII ST DEPT OF BUDGET & FIN REV.....cc.vvvvieeiierirneireeieens AFE] 4,231,500 | 100.060 | ... . 4,231,500 01/29/2013 | 07/01/2024
432308 VA 9|HILLSBOROUGH CNTY FLA AVI AFE] 1,052,420 | 103.825] ... ,038,250 ..1,006,192 06/13/2007 | 10/01/2014
432342 CF 8|HILLSBOROUGH CNTY FLA SOLID WASTE & RES AFE] 5,141,376 | 108.582 ... ..5,211,936 4,933,198 ¢ 11/02/2006 | 09/01/2017
442348 5U 8|HOUSTON TEX ARPT SYS REV... AFE| nn.....661,003 | ... 110.559 | ... 641,242 628,418 ....(18,840) 03/07/2012 | 07/01/2016
442435 VN 0|HOUSTON TEX UTIL SYS REV. VAFE] 8,269,767 | ... 114.089 | ... ..8,228,587 ...(41,181) ....192,775 | 06/04/2013 | 11/15/2026
442435 YM  9|HOUSTON TEX UTILSYS REV oo [ evee AFE| ..............6,020,650 | ...... 117.19% | ... 5,000,000 5,628,425 250,000 | 08/25/2010 | 11/15/2018
45200F ED 7 [ILLINOIS ST FIN AUTH REVENUE..........ccccoommrmimmrimrnrinnnineirnninenins | o AFE] 1,343,879 | 112.563 | ... . 1,105,000 | .... 1,334,565 42,512 | 01/18/2013 | 11/01/2030
452024 CZ  3|ILLINOIS MUN ELEC AGY PWR SUPP.........ccocommrimrrmerneinernnesnenins | eevvees | oo [ rneerneenns AFE] 3,210,000 | e 109.447 | ..o 3,283,410 | coovvvrnneens 3,000,000 | .ooovrvnecn 3,059,155 | .ooevveeerernrinens | errrereend(28,615) [ oo | e [ e 5.250 [ o 4250 [ FAct| v 85,625 | e 157,500 | 08/24/2007 | 02/01/2016
452024 DA 7|ILLINOIS MUN ELEC AGY PWR SUPP........cccoerviirirmrinrirnnirersnsinnis [ vreee AFE] 2,722,132 112.723 | ... ...2,868,800 2,545,000 ..2,611,106 n(19,632) | v | [ 05250 | 4340 [ FALLL | BB,672 | 133,613 | 08/24/2007 | 02/01/2017
45203H KU 5|ILLINOIS ST FIN AUTH REVENUE ........cccoosiiirimirnerienineensriserienes | cvveene AFE] 529,750 | .. 112.883] ... ...460,000 514,810 ..(11,839) 23,000 | 09/07/2012 | 05/15/2018
45203H LP  5|ILLINOIS ST FIN AUTH REVENUE ........cocommiirimeineiieeieineiseiienes | cevene AFE | v 1,442,487 | 115.067 | ... 1,225,000 1,398,072 ...(35,603) 53,424 | 09/13/2012 | 08/15/2018
452227 DJ  7|ILLINOIS ST SALES TAX REV......ccoomruririniierinerierieresnseinsienenenins | crivens AFE] v 2,473,695 | ... 110.803 | ... . 2,250,000 | ... 2,347,049 ....(37,435) v 112,500 | 06/16/2010 | 06/15/2016
452256 AZ  3|ILLINOIS ST UNEMPLOYMENT INSURANCE FUND........ccccomeemmeinnens [ eovvein | o [ erneirnennns AFE] 8,341,975 | L 105.961 | ..oovorrrnee 7,947,075 | oo 7,500,000 | .ooovrennen 8,183,151 | oo | e (113,017) | cevvvevreerneenernenns s | reeee5.000 | 1000003160 | Do | v 16,667 | e 375,000 | 07/26/2012 | 06/15/2019
45462R AB 2|INDIANA ST BOND BANK SPL PROG GAS REV AFE] 1,446,848 | 107.203 | ... ...1,393,639 , ..1,396,012 ....(50,836) 01/10/2013 | 10/15/2015
45471A KD 3|INDIANA ST FIN AUTH HOSP REVENUE AFE] 596,307 | ... 113.627 ... ...510,000 584,566 ..(10,738) 10/24/2012 | 05/01/2020
455057 HB 8| INDIANA ST FIN AUTH REV.......ocoiiiiierieiieeinessiesiiesisseesseenes | e AFE] 2,211,420 | 112175 ... 2,000,000 2,108,856 ..(19,065) 41,667 02/06/2008 | 02/01/2019
455059 AD 7 |INDIANA ST FIN AUTH ENVIR.....c.ovvimirieriieinieineriessnenienisseins | criens .2FE] ..............5,000,000 | ...... 107.229 ... 5,000,000 5,000,000 | .ooorveerirerirrinns [ e [ | e | 900 4900 [ I | e 122,500 06/03/2009 | 01/01/2016
455285 QT 6| INDIANAPOLIS IND LOC PUB IMPT BD BK. AFE] 2,132,920 | 108.109 ... . 2,000,000 2,033,075 .50,000 09/14/2006 | 01/01/2016
455285 QU 3| INDIANAPOLIS IND LOC PUB IMPT BD BK.. AFE] 1,796,274 110.061 | ... ,887,546 1,715,000 .1,742,080 42,875 06/07/2006 | 01/01/2017
455398 NF 0| INDIANAPOLIS IND GAS UTIL REV AFE] 3,740,380 | e 108.359 ... ...3,792,565 3,500,000 3,685,534 o { 66,111 | v 02/24/2010 | 08/15/2023
46246P LF  6|IOWA FIN AUTH HEALTH CARE.........ccoooiiiiiniineiierieeiiesiseisessnns | s AFE] 2,661,200 | ... 113.518] ... 2,500,000 2,596,797 c(19,240) [ oo | v [ 5,000 | 142050 [ Jdees | i 62,500 | .coovonne 125,000 | 06/11/2010 | 07/01/2018
46613C C6 0|JEAFLAELEC SYSREV.....cooomirimricrririnerinenins AFE] 1,751,010 | 112.332] ... ...1,684,980 1,500,000 | ..cooovvreneee 1,619,783 ....(41,967) 18,750 75,000 | 09/30/2010 | 10/01/2016
46613C C7 8|JEAFLAELEC SYSREV......coocomiiinrinciieineiienis AFE] 1,170,960 | 115.083 | ... 1,150,830 1,000,000 1,095,686 ..(24,154) 12,500 50,000 | 09/30/2010 | 10/01/2017
484890 KN 7 |KANSAS CITY MO ARPT REV......ccomirriirrirniieierisiseresssisnssssensns .AFE 10,879,282 | ...... 111.355] ... .10,884,951 9,775,000 10,828,692 (50,590) | . ..162,917 07/24/12013 | 09/01/2021
490580 CR 6|KENT HOSP FIN AUTH MICH R....cooovvrerieierineeins AFE] 1,568,595 | . 105.152 ... 1,577,280 | .. 1,500,000 | .... 1,564,786 ...(724) 38,042 82,500 | 03/28/2008 | 01/15/2047
490728 VJ  8|KENT ST UNIV OHIO UNIV RE.......coomiirriiersnicieineisnneisensnnens | veree [ | cenvreienns AFE| 9,922,817 | ...... 114.923 | .....o..c.. 10,078,747 | .vvvvernnd 8,770,000 | ...oovvvneet 9,510,735 | covoovvrererseienns | i (102,797) 73,083 | oo 438,500 | 09/25/2009 | 05/01/2020
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491189 EG 7|KENTUCKY ST ASSET/LIABILITY COMM REV.......ccorvvevrvmmrimnrrerrns [ eorveie | oo [ v AFE| v 1,215,688 | ........ 90.247 | ..ooovrrrne 1,195,773 | oo 1,325,000 | ..oocovrrenene 1,215,688 [ ..o | v (985) 5.910 | MN...... LA4,001 | s 9,839 | 10/24/2012 | 11/01/2025
51166F CN 7 |LAKELAND FL ENERGY SYS REVENUE..........ccoovmmrirmrimmeineinnninnnens | verens | oo | cerirneines AFE| v 1,150,000 | ...... 100.247 1,150,000 | ..coovrvnne 1,150,000 [ .ooeonreeeererienins | rerernenrerinsieniens | ceneesennssinseenns | ceereeenenssninenes | oeeeen0.810 | s 0.810 [AO...... | covervrrirn 2,329 | e 9,760 | 08/23/2012 | 10/01/2017
526430 KA O|LEON CNTY FLA CAP IMPT REV ...cccovvvirvriveirerinernirneerissiseseninins | cvvees JAFE] 4,845,330 107.629| ... 4,500,000 | ..covvunen 4,585,181 ....(46,202) 3.870|AO0...... 56,250 225,000 | 10/11/2007 | 10/01/2015
542424 FV 3| LONG BEACH CALIF HBR REV.......coovveierinirerinrenensssisserisennens | criees VAFE] 6,348,320 112424 | ............6,183,320 | ..............5,500,000 | ......c.o..... 5,884,117 ..(154,194) 2.930 | MN...... 42,167 330,000 | 11/19/2010 | 05/15/2016
544495 ZQ 0|LOS ANGELES CALIF DEPT WT...c.ovirimiiienrirernnieeeniseiessesseesssies | eree AFE| .........5,039,064 | ... 117.604 | ... 4,993,018 1 (48,046) | ..o | e | 005,000 | e 2410 06/06/2013 | 07/01/2023
544712 Y7 1|{LOS ANGELES CNTY CALIF ME......ccoorivurrineirenriesiseesssisssinsssenses | sovinns AFE] 5,572,800 | .. 114.991] .............5,519,568 | ..............4,800,000 | .............. 5,171,162 ....(99,868) 2.670 10/07/2009 | 07/01/2017
54627A DE 4 |LOUISIANA HSG FIN AGY SINGLE FAMILY MTG. AFE] 410,000 | .. 105.648 | ...covvreerernd33,157 | 810,000 [ oo i10,000 [ oo | e | e | e | seereern 4850 | s 4.850 10/11/2007 | 06/01/2019
546398 B6 4|LOUISIANA PUB FACS AUTH .. AFE] 2,043,107 113.570| ... ..2,055,217 ,034 5.200 07/31/2009 | 07/01/2019
546589 QA 3|LOUISVILLE & JEFFERSON CN . AFE] 2,660,592 | .. 116.516 .............2,796,384 | ..............2,400,000 | .............. 2,546,750 (30,572) | overeereerrernernenes [ erverrerieeenseinsnins [ eerennen5.000 | e 3.480 01/27/2010 | 05/15/2018
546589 RM 6 |LOUISVILLE & JEFFERSON CNTY KY MET SWR.......ccocvervrriirvinees [ v AFE] 4,200,618 1 . 114.651| ... 4,107,990 1 (80,328) [ o | e | 03000 | i 3.440 08/24/2011 | 05/15/2023
54811A TM  5|LOWER COLORADO AFE] 4,394,604 | 106.389 .............4,324,713 | .............4,065,000 | ............. 4,207,932 10(98,542) | oo | e | 5,000 [ i 2.380 . 10/17/2013 | 05/15/2015
54811A TN 3 |LOWER COLORADO AFE 8,152,479 | L 110.393] ... 5,485,000 5,860,911 | covooeeerrerirncinens [ eereeneenn(153,188) [ o | e [ 20000 5.000 [ e 2.020 [MN...ooo | voverrernnns 35,043 | oo 274,250 | 01/27/2012 | 05/15/2016
54811B KR 1|LOWER COLO RIV AUTH TEX AFE] 1,232,438 113.066 | ... 1,080,000 . 1,178,218 ...6,900 52,000 | 10/17/2013 | 05/15/2017
549208 EN 2|LUBBOCK TX HLTH FACS DEV CORP AFE o.e....3,160,000 | ... 100.395 ... 3,160,000 3,160,000 | .cooovvencrirerirneiriens [ e [ | e | e 1125 [ 1120 [ Wi | i b 1,775 | 10/10/2012| 07/01/2030
560427 WE 2| MAINE ST HLTH & HGR EDUCTNL FACS AUTH RE........cccovrvrvvrnns [ orenee .2FE 3,304,094 92.538] ... 3,030,000 | ..ococverenen 3,300,083 02/01/2013 | 07/01/2043
56052E  3J 5[MAINE ST HSG AUTH MTGE REV......ccovvumerimrrnerirerineenneserinesineens | criens AFE| v 1,125,000 | ...... 100.872 ... 1,125,000 | ..coovrreneee 1,125,000 04/27/2012 | 11/15/2020
574204 WU 3| MARYLAND ST DEPT OF TRNSPRTNCONSOL.........occomeererenrinnins | crvene AFE] 3,681,540 | . 116.798 | ... . 3,000,000 3,507,246 . 05/24/2012 | 06/01/2018
574218 GK 3|MARYLAND SST HLTH & HGR EDUCTNL.... AFE] 1,237,534 | 117.315| ... ,202,479 1,025,000 ..1,190,741 (28,335)|. 04/13/2012 | 07/01/2019
57429R BM 4| MARYLAND ST TRANSN AUTH .....coovuiiirimeemenisnineriessseessensssises | cvvenne AFE] 3,226,650 | ... 110.346 | ... ...3,310,380 3,000,000 3,075,053 ..(32,528) 12/11/2008 | 03/01/2016
575579 FD 4| MASSACHUSETTS BAY TRANSN......ccoourivmiiriieieiseineierssisnieienes | evene AFE] 4,361,945 | 119.518 | ... 3,500,000 4,147,911 ....(91,820) 08/16/2011 | 07/01/2020
575579 FE 2| MASSACHUSETTS BAY TRANSN......cccovtvmrimerinrrieriererseessssenienes | criens VAFE] 3,088,519 | 119.612] ... ...2,930,494 2,450,000 | ..oovvverecen 2,952,764 ....(60,858) 09/21/2011 | 07/01/2021
575579 GG 6| MASSACHUSETTS BAY TRANSN......c.coooivmriiiirinereeineirerssissineiene | erene AFE| 8,225,512 | L. 121.033] ... 5,997,185 4,955,000 5,923,713 ..(136,920) 10/03/2011| 07/01/2020
57563R KT 5| MASSACHUSETTS EDL FING AU......ccvtimirerierinieienissiineiiesiinenes | coveene AFE] 11,632,041 106.696 | ... 11,544,507 | . 0,820,000 | ............11,587,451 ....(44,590) 06/21/2013 | 07/01/2021
57586C YT 6|MASSACHUSETTS ST HEALTH & EDL FACS.......cocoomrimmrnneerneninees | vevens | oo | cerinei AFE] 1,206,316 | ... 112510 | oo 1,293,865 | ..cooovrvnne 1,150,000 | ..cooovrvnnc 1,176,336 [ ..o | v (5,180) 06/07/2007 | 07/01/2018
575896 KL 8|MASSACHUWETTS ST PORT AUTH ...coovviiiiiniieineieieneieeesiees [ vnine AFE] i 1,712,130 114.265| ... 1,599,710 1,400,000 1,675,748 ....(25,225) 07/11/2012 | 07/01/2023
576000 MS 9| MASSACHUSETTS ST SCH BLDG.........ccconvvemermrrnerieeereessennerienes | cviens VAFE] 11,931,200 117.560 ... 11,756,000 ...10,000,000 ...11,823,954 ..(107,246) 2370 [FA oo | v 188,889 | ..ccoovvce. 250,000 | 06/28/2013 | 08/15/2021
576000 PN 7| MASSACHUSETTS ST SCH BLDG........ccccommeeerierineeieriseessniseiinnes | crvees AFE] 2,403,820 | .. 117.085] ... 2,000,000 2,385,813 c(18,007) [ oo | e | 05,000 [ i 2.660 [MN......| vovvoerirnes 12,778 | oo 36,944 | 06/13/2013 | 05/15/2023
57604P NY 6 MASSACHUSETTS ST WTR POLL........cvvunrimrinirierireresneinnirerinnns | cviene AFE] v 1,173,370 | 112.364 | ... ..1,123,640 | .. 1,000,000 | .....cceeee. 1,076,436 i 28,457) | oo | [ 5250 | 2190 [FA....... 21,875 52,500 | 06/28/2010 | 08/01/2016
584002 PA 1| MECKLENBURG CNTY N Ci..cooovrrireirnrinrinenieniseessessssissessessnsenns | eevnees | oo [ oneerneeens AFE] 425,400 | .. 105.613 | ..ovvvverrn..396,049 | oo 375,000 | ..ooovrcrinnens 389,629 | ..oovvrirerieeiieiis | e (12,328) [ ..vovvereererinrineees [ eevnerveeieeineensnins [ erereernn5.000 | e 1.610 | MS..coo. | v 6,250 | coovrirnnens 18,750 | 01/14/2011| 03/01/2015
590545 TT 6|MESAARIZ UTIL SYSREV AFE] 2,332,357 111.733 ] ... 2,205,000 | ...ccovvennee 2,284,231 1i(29,898) [ oo | e | eenee5.250 | i 3730 [ et [ e 57,881 | v 115,763 | 05/10/2012 | 07/01/2016
592030 ZA 1|METROPOLITAN GOVT NASHVIL. AFE] nen.5,946,150 | ... 116.191 ... 5,000,000 | .oovvvereces 5,649,525 A1A1214) | | s | 005,000 [ e 1.890 | MN...... 31,944 250,000 | 11/04/2011 | 05/15/2018
592041 PY 7|MET GOVT NASHVILLE & DAVI . AFE] ..............6,855,050 | ...... 108.215] ... 6,000,000 6,257,900 2 (142,600) [ cooovvreririncieriiinns | cevereieniieensenens | e 5,000 [ i 2470(AO...... 75,000 300,000 | 04/06/2011 | 10/01/2015
592098 E8 6|METROPOLITAN GOVT NASHVIL.......ccovvmirieriererierieiserinerinsniens AFE v 1,677,646 | 118.973] ... 1,330,000 | ..cooovrrene 1,576,667 ....(979) 2.360 | JJ....... 34,913 12/17/2013 | 01/01/2021
59259N X5 7|METROPOLITAN TRANSN AUTH AFE] 12,681,077 | 114.165| ... 1,130,000 ....12,636,995 (44,082) | oo [ | 005,000 ... 3.490 | MN....... .80,383 08/07/2013 | 11/15/2024
59259Y FP 9 |METROPOLITAN TRANSN AUTH JAFE] 5,541,400 | . 115913 ] ... 5,000,000 ..5,349,268 (64,813)|. .31,944 11/24/2010 | 11/15/2018
592646 4Y 6|METROPOLITAN WASH D C ARP AFE 3,467,129 | 114.899 ... 3,015,000 3,440,004 ...(27,126) .37,688 06/28/2013 | 10/01/2020
59333P KK 3 |MIAMI-DADE CNTY FLA AVIATION REV AFE| 3,773,350 | . 107.510 ... 3,500,000 3,561,506 233,326) | oo | e | 200.5.000 | ........3.950 [ AO...... 43,750 11/02/2006 | 10/01/2015
59335K AH 0| MIAMI-DADE CNTY FLA SEAPO. AFE] 4,561,550 | 112.069 | ... 4,165,000 | ....ovouvennn 4,552,604 | ....coooveeerinnin | e (8,945) | ..o | cereververrenrneeinns | e 5.500 | ... 4.320 [ AO....... 64,268 09/11/2013 | 10/01/2024
59335K AJ 6|MIAMI-DADE CNTY FLA SEAPO. AFE] 5,873,071 | 110.834 | ... . 5,455,000 5,863,757 (9,315) [ cooevierieineinnriinns | cereenieeniensseinens | e 5.500 | .......4.540 [ AO....... 84,174 09/11/2013 | 10/01/2025
59335K AT 4 |MIAMI-DADE CNTY FLA SEAPO. JAFE] 1,045,190 | 108.599 | ... ,085,990 1,000,000 ..1,044,234 (956) | . 16,833 09/11/2013 | 10/01/2038
59335K AU 1 |MIAMI-DADE CNTY FLA SEAPO. AFE] cnn..988,540 | ... 103.657 | ... ...1,036,570 | .. 1,000,000 | ...... 988,606 66 15,431 09/11/2013 | 10/01/2042
59447P LD 1 |MCHIGAN ST FIN AUTH REVENUE .......cccooviimmrrmirnninneneinniiinnins | ceviene oo | e AFE] 1,212,142 | 113.846 | ..o 1,206,768 | .....coooonc. 1,060,000 | ..coooverne 1,481,061 [ oo | e (18,816) | ..-vvveevrerrrrieeieenns | e | 205,000 ........2.860 | MN....... ...8,833 53,000 | 04/18/2012 | 11/01/2019
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59447P NG 2 [MCHIGAN ST FIN AUTH REVENUE ........cccoovvmermmrnereninrineniinnins | eevene [ [ e AFE] 18,396,758 | ...... 2747 | . 17,582,895 | ...cccvveuee 15,595,000 | ....ccoveuee 17,987,727 | oo | eereeereren(283,962) [ oo | e [ e 5,000 [ i 2.720 [ W | e 389,875 | ...cccvvune 788,414 | 10/25/2012 | 07/01/2021
59447P QF 1 [MCHIGAN ST FIN AUTH REVENUE ........cocooviimerrmineinneinneinerinnnins | cevene oo [ e AFE] e 223574 | ... 108426 | ..o 216,852 | ..coovrrrinncns 200,000 | ..coovrrrinncns 217,631 | oo | v ($,375) [ i | e [ 000 [ e 1.640 |MN...oo. | vovveiei 1,022 | oo 8,000 | 08/15/2012 | 11/15/2017
59447P QG 9 |MCHIGAN ST FIN AUTH REVENUE ... VAFE] 217,743 107.828 210,265 213,009 2.000 997 | oo 7,800 | 08/15/2012 | 11/15/2018
59447P QH 7 |MCHIGAN ST FIN AUTH REVENUE .... AFE] 299,276 | .. 106.775 288,293 294,131 2.360 .1,380 10,800 | 08/15/2012| 11/15/2019
59465H DM 5| MICHIGAN ST HOSP FIN AUTH LAFE] 5,428,871 5.520 37,969 | oo 148,575 | 08/07/2013 | 11/15/2046
59465H KD 7 |MICHIGAN ST HOSP FIN AUTH AFE] 5,312,556 | ......114.528 .............5,932,550 | ..............5,180,000 | .....ccc..... 5,235,027 5.600 25,900 310,800 | 10/29/2008 | 12/01/2016
60534Q RF 0 [MISSISSIPPI DEV BANK SPL OLG ........cccounen. AFE] 1,907,033 | 109.054 | ... 1,895,000 1,901,239 [ .o | cvrrrierrenenne(920) | o | e | cvereeenn 500 | i 4430 [NOV... | oo 14,213 | oo 85,275 | 10/27/2006 | 11/01/2019
60636W KT 1|MISSOURI ST HWYS & TRANS COMMN ST RD... AFE] 4,896,765 | ... 113.966 | ... 4,500,000 ..4,666,809 3.800 37,500 225,000 | 07/22/2008 | 05/01/2017
60636X LD 3|MISOURI ST HSG DEV COMMN SINGLE FAMILY.... AFE] 1,396,022 | 102.387 | ... 1,405,000 1,397,057 [ .veovvnernerireninne | v 21 | s e | e 8.150 | s 5190 [MS...... | ovvrverrnnes 24,119 07/24/2008 | 09/01/2034
607763 BV 0|MODESTO CALIF IRRDIST EL......ccovvrvrvnee . AFE| .............3,060,366 | ...... 116.447 | ... 2,725,000 2,978,905 ....(34,368) 3.390 [ JJ....... 68,125 07/22/2011 | 07/01/2020
611530 AW 6| MONROEVILLE PA FIN AUTH UPMC REV........cccoouvmerirmriniriieineins VAFE] 1,659,545 | L 113,570 ... 1,300,000 1,519,967 2e(28,001) [ oo | e | 5,000 [ e 2,400 [FA..cooo | vevvreerrnn 24,556 07/20/2012 | 02/15/2021
611530 AX 4|MONROEVILLE PA FILN AUTH UPMC REV. AFE] 1,236,437 | 111.985] ... 1,025,000 ..1,208,105 ..(20,049) 2.550 19,361 53,385 | 07/20/2012 | 02/15/2022
63166L AW 1| NASSAU CNTY NY LOCAL ECON ASSIS CORP RE V2FE| i T4 AT 110.418 | ... 731,242 14,505) | . 2.390 16,125 22,217 | 10/05/2012 | 07/01/2019
63968A UW 3| NEBRASKA ST PUBLIC PWR DIST REVENUE AFE] 3,340,244 | 115.136 | ... 23,221,710 | v [ ereernen(105,156) [ o [ [ 005,000 | e 1.040 10/17/2012| 01/01/2018
645771 XV 3|NEW JERSEY BLDG AUTH ST JAFE] 3,676,215 | 114.021| ... 3,569,012 | .o | erreeneenen(7,203) [ o [ [ 000e.5.000 | o 2.480 11/15/2013 | 06/15/2020
645780 FC 6|NEW JERSEY ECONOMIC DEV CAFE ooeen.2,000,000 | ... 108.261 | ... 2,000,000 | .voovvererirerireenns [ e [ | e | 8,100 [ 5.100 06/30/2010 | 06/01/2023
64579X BK 9|NEW JERSEY HEALTH CARE AFE] 2,105,700 | .. 115.238 ... 2,000,000 2,044,030 (10,732 | oo | e | e 5.000 | oo 4.350 07/13/2007 | 09/15/2017
645916 4X 2|NEW JERSEY ECONOMIC DEV AFE] 9,413,370 | 106.982 ... 9,000,000 ..9,250,836 62,092) | . . 170 04/08/2011 | 09/01/2017
646135 3T 8|NEW JERSEY ST TRANSN TR AFE] 3,100,829 | 113.920] ... 2,715,000 3,088,663 ce(12,165) [ oo | e | 5500 [ 0.780 11/21/2013 | 12/15/2016
646135 5F 6|NEW JERSEY ST TRANSN TR AFE| ... 1,683,360 | ... 104.837 | ... 1,500,000 1,520,828 (21,026) [ o | e | 05250 | 3.750 01/06/2005 | 12/15/2014
646136 C9 0|NEW JERSEY ST TRANSN TR AFE] 1,679,284 | 115.104 | ... 1,400,000 | ..cooovvrrnee 1,625,716 ....(26,112) 2.840 3, 11/17/2011| 06/15/2018
646136 E6 4|NEW JERSEY ST TRANSN TR AFE| 1,821,328 | 115.231] ... 1,600,000 1,765,016 ...(27,502) 2.940 .3,556 80,000 | 11/29/2011 | 06/15/2019
646136 VK 4|NEW JERSEY ST TRANSN TR AFE] 8,671,040 | 115.945 ... 8,000,000 | ...cocverecee 8,304,961 (54,384) | oo | e | e 5.000 | s 4.140 [UD.cocvrs | v 17,778 | oo 400,000 | 08/20/2008 | 12/15/2018
647200 HX 5|NEW MEXICO MTG FIN AUTH AFE] 280,989 | L 100.235 281,000 | ...... 281,000 [ ..o | e | s | e | ceeeeern 4080 | s 4.040(JJ....... 10/13/2005 | 07/01/2026
64763H CL 7 |NEW ORLEANS LA AVIATION AFE] 1,389,839 108.067 | ... 1,350,000 1,361,241 | oo | vrreieneeed(5,252) | oo [ e | e 3.000 [ o 4.550|JJ....... 11/09/2007 | 01/01/2016
64763H DE 2 |NEW ORLEANS LA AVIATION AFE] 2,165,810 | . 110.323 ... 2,110,000 | cooovvvernees 2,131,062 | oo [ e (8,401) o | e [ 005,000 [ e 4.630(JJ...... .52, seveenenn 105,500 | 11/09/2007 | 01/01/2017
649674 JD 1|NEW YORKN Y CITY HEALTH........cceevunnee AFE] v 11,415,100 114.912| ... ...10,000,000 110,834,004 | ..o | et (188,16) [ s | e | 005,000 [ i 2.840 [FA...oo.| v 188,889 | ..cooouce. 500,000 | 10/20/2010 | 02/15/2018
64971M VT 6| NEW YORK N Y CITY TRANSIT......ovvrririmriririinieiierinssiesieneseenns AFE] 8,171,950 | 117.086 | ... . 5,000,000 | ...oocvereeen 5,956,932 0.940 | MN...... 41,667 250,000 | 11/14/2012 | 11/01/2018
64971Q 5Q 2 [NEW YORKNY CITY TRANSIT.....cooiiieieiieiineeieniseissenieeissnseees AFE] 5,927,950 | .. 115.032 oo 5,751,600 | oo 5,000,000 | .ooovrvnnes 5,889,002 2.980 06/13/2013 | 05/01/2024
64971Q ML 4 [NEW YORKN Y CITY TRANSIT JAFE] 1,359,862 1 . 108.704 | ... 1,195,000 | .oovvevrnne 1,271,719 n81,014) [ | e | 0005000 | e 1.430 10/17/2011 | 11/01/2015
64971Q Q5 5|NEW YORK CITY NY TRANSITIONALFIN REV VAFE] 6,998,440 | . 117.168 | ... 5,750,000 | ..oovvernces 6,789,884 1(206,273) [ oo | e | e 5,000 [ e 1.170 12/21/2012| 11/15/2018
64983Q MH 9 [NEW YORK ST DORM AUTH REVS NON ST......coovvvviimirerriirerinninnes [ v L2FE| ............3,493,832 | ...... 104.345| ... 3,270,000 3,343,615 21,919 [ o | e | 005,000 [ i 4.210 02/10/2006 | 02/01/2017
64985Y DS 6|NEW YORK ST ENVIRONMENTAL................ AFE] v 4,174,120 | 119.209 | ... ..4,768,360 | ..............4,000,000 | .............. 4,112,496 e(13,351) [ o | s | e 5.250 [ 4.770 12/01/2008 | 12/15/2020
64986A Y3 9|NEWE YORK ST ENVRNMNTL FAC CORP. AFE] 1,925,788 | . 118.015] ... 1,917,744 1,924,723 2.560 12/16/2013 | 06/15/2022
649902 VZ 3|NEW YORK ST DORM AUTH ST. AFE] ... 10,815,300 | ...... 114131 .. 11,413,100 10,547,338 64,296) | ...vvvirernririrerinins | cernnirerisnneiennnns | v .250 [ i 4.340 \ 06/26/2009 | 02/15/2021
649905 4Y 9|NEW YORK ST DORM AUTH REV. AFE] nnn...867,008 | ... 106.615] ... 826,266 805,897 ....(20,022) 2.280 | JJ....... 19,375 38,750 | 11/05/2010 | 07/01/2015
649905 PL 4 |NEW YORK ST DORM AUTH REV.......cocoemvrinirvinirerniisceinsineissnnens [ evvene | oo | veverinene | w2FE | 1,366,088 | ... 107.245| ... 1,350,228 ce(15,860) [ .ovovvcereriereiirines | ererreirerineresennnes | errereeend3.000 | i 1.900 [MS..coo | vovvrevranee 20,833 | .o 31,250 | 07/22/2013 | 09/01/2016
649905 PM 2| NEW YORK ST DORM AUTH REV........ccccovvemrrirmrrnerirmrenenineseennnnes | wvvene | oo [revervenins | 2 2FE [ 1,842,095 | ... 109.215] ... ..1,823,891 | .............1,670,000 | ......c.o...c. 1,824,518 ..(17,577) 2.350 | MS...... 27,833 41,250 | 10/18/2013 | 09/01/2017
650010 AD  3|NEW YORK ST TWY AUTH GEN......coccosvrrrmrimrrrrnnrnerirenerneernsnissennnees | evnens | oo [veeernennns | WIFE | 10,218,434 | ... 114.995| ... 10,280,553 ...10,211,897 (6,536) | cvvvvererererrnernernnes | eerreriseessninnernes | eeeeeeernd.000 | oo 2.160 [ JJ....... 16,142 12/20/2013 | 05/01/2019
650035 D9 6|NEW YORK ST URBAN DEV COR ,597,721 .4,646,340 (17,346) | . 2.600 | MS...... 52,118 10/04/2013 | 03/15/2022
65821D NX 5|NORTH CAROLINA ST MED CARE COMMISSION........cocoomerimreninns | cvvenne 966,644 970,000 | ..oovvenrrerirererneens | rerrnrinerenienines | eeesrssnsinenennnine | overeneensnensnnenes | onereernd0.800 | i 0.800 [ Do | worrrnrinnes 28,824 | ..o 8,108 | 11/14/2012 | 12/01/2033
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65854R AW 0N CENTRL TX HLTH FAC DEVCORP HOSP REV.......ccccomreriricmirinens | coveene [ [ AFE] v 2,753,261 | ...... 112746 | ... 2,593,158 | ...ovverncn 2,300,000 | .ooovverecen 2,692,736 | .coovreerrerienienes | e (39,832) | ..ververrierrinrinens [ e [ e 5.000 | e 2.760 [FA..coooo | o 43,444 | ... 115,000 | 06/06/2012 | 08/15/2022
661253 BY 9| NORTH NATOMAS CMNTY FACS.......cccommirmmrimrernermneererissesnsnsenens | crieeee [ L2FE | 2,297,873 | ...... 107.080 [ ..o 2,312,928 | ..ovvvennen 2,160,000 | ..oovvvvneeen 2,292,480 | oo | e (5,393) | cvvvvereererinrinennns | eerrererseensninnnines | oeeeenerd.000 | oo 4.140|MS...... 46,800 07/12/2013 | 09/01/2022
665245 XL 5|NORTHERN ILL UNIV REVS JFE] 3,481,639 | 112.077 3,240,000 | ...ccovveneen 3,390,125 3.800|AOQ...... 40,500 | .coovenenee 162,000 | 12/09/2010 | 04/01/2018
677525 VB 0|OHIO ST AIR QUALITY DEV AUTH . - W2FE| ... 1,825,000 | ... 99.109] ..............1,808,739 | ..............1,825,000 | .....c........ 1,825,000 2.250|FA....... 17,109 41,063 | 08/16/2012 | 08/01/2029
67756B DK 3 |OHIO ST HIGHER EDL FAC REV .....ccocvvniiiiveirernineirenisensesesnieins | v .. AFE| e 1,174,400 120.940 1,078,058 e TAATE) [ v | e | 0008250 | i 4410 [AO..... | oo 15,625 | oo 62,500 | 04/27/2006 | 10/01/2018
67760H JM 4| OHIO ST TPK COMMN TPK REV......ccoviiiririeirinrieiiesineeienienins | coveene - AFE] 2,445,960 | ... 1114291 .............2,451,438 | .............2,200,000 | ......c.o..c.. 2,438,640 | ...ovvvverrerieriinns | e (7,320) | cvooeverrrienirernes | everirerireeieneesnines | eereeerd8.000 | oo 3.700 | FA....... 41,556 07/31/2013 | 02/15/2024
677632 XD 8|OHIO ST UNIVERSITY AFE] v 183,811 | 116.210 ... 178,408 | oo [ ervrverienenne($482) [ e [ e [ 00000 5.000 | e 1.930 | UD.oves | v 667 10/16/2012| 12/01/2017
677632 XZ 9|OHIO ST UNIVERISTY AFE] 2,879,708 1 . 115.148 | ... ..2,826,567 (44,178) | . 3.070 11,000 10/16/2012 | 12/01/2017
679111 UH 5| OKLAHOMA TRANSN AUTH OK - AFE] 4,130,035 | 116432 .............4,075,120 | ..............3,500,000 | .....ccooerce 3,947,281 ....(83,529) 2.280 | JJ....... 87,500 | ... 10/05/2011| 01/01/2019
686543 PV 5| ORLANDO & ORANGE CNTY EXP.....ccvvriiriiriireriricsnrieessiennnis .. AFE| . 7,783,680 | ... 118.287 | ... 6,573,258 21319 [ | e | 08250 | i 4180 [Jdeves | v 247,500 | .ooovvrren 495,000 | 08/29/2007 | 07/01/2016
702248 PE 9|PASADENA CALIF ELEC REV.........cccuuc.... - VAFE] 1,058,180 | .. 108422 ..............1,046,272 | .................965,000 | ......c.o..... 1,057,842 1(B38) [ e [ [ e 5.000 | e 4.140(JD....... ..3,753 11/19/2013 | 06/01/2029
70869V AZ 7|PENNSYLVANIA ST ECON DEV FING AUTH. .....ccooivemerinrineiierinees - AFE] v 13,731,870 | 109.993] ... ....13,546,074 ..(155,566) 3.250 [ JdJ....... 300,000 | ....ccoeoee 421,667 | 10/18/2012 | 07/01/2022
708840 HU 0|PENNSYLVANIA INTERGOVERNM................. JAFE] 4,366,720 1 113.851] ... 4,171,529 (45,756) | . 3.660 ...8,889 200,000 | 06/10/2009 | 06/15/2017
708840 JK 0|PENNSYLVANIA INTERGOVERNM................. VAFE] 3,395,580 | .. 110.760 | ... 100e(65,096) [ ..ovvvvreierieriiens | cereenrinereenneinens | e 5,000 [ i 2.630 [ Do [ s 6,667 | ..oovvrneen 150,000 | 05/05/2010 | 06/15/2016
70917N W8 3| PENNSYLVANIA ST HIGHER ED..........cc.ovvene. LAFE] i 426,012 106.809 | ..overrerern 427,236 | cooiiereereni400,000 | oo 17,102 | s [ v (3,309) 3.970 03/11/2011| 08/15/2018
709223 VM 0|PENNSYLVANIA ST TPK COMMN AFE] v 1,173,780 112.756 | ... ...(19,587) 2.630 03/05/2012 | 06/01/2020
717893 VE 8|PHILADELPHIA PA WTR & WASTEWTR REV... AFE] enn.4,350,800 | ... 110.647 | ... 4,148,412 1(B7,002) [ oo | e | 5,000 [ i 3.410 04/09/2010 | 06/15/2016
720175 VX 3|PIEDMONT MUN PWR AGY SC... AFE] .............5,385,000 | ... 114.810] ... ..5,277,065 40,175)|. 3.950 03/14/2011 | 01/01/2020
729429 MJ  6|PLYMOUTH-CANTON MICH CMNT... . - AFE] 390,558 | .. 110.054 | ... 386,409 (4,149) | oo | eerrerrseesneiseines | v 4.000 | e, 1.510 06/05/2013 | 05/01/2018
73358T PT 2|PORTAUTHNY&NUJ e | eriees ol AFE] 5,456,900 | .. 107.103 | ... 5,282,713 ...(71,334) 3.340 06/24/2011 | 09/01/2017
73358T WU 1| PORT AUTH N Y & N Ju.ooioiiirierieeicinsseisesiesieseseessssssessensenens | eoneens - AFE] ...e....5,590,600 | ... 110.9281 ..............5,546,400 | ..............5,000,000 | .............. 5,378,405 ....(89,892) 2.930|JD....... 20,833 250,000 | 07/27/2011 | 12/01/2017
73358W ET  7{PORT AUTHNY & N Juouiiiiiiiiiciereisciesssiseesienssssieninnes | enene .. AFE| .. 3,383,546 | ... 115.221] ... 2,900,000 3,373,259 ....(10,287) 2.000 |AO...... 30,611 11/07/2013 | 10/15/2019
73358W LV 4|PORT AUTH N Y & N Ju.coiiiiiiiiiriieinsissiienieseesesssisssssesienesesens | coneees - AFE] 2,205,357 | . 1156.317] ... . 1,925,000 | ..cocovvrenee 2,188,746 | ... (16,811 [ oo | e | 05,000 [ e 2.700 [ JJ....... 44,382 07/15/2013 | 07/15/2020
73358W PL 2| PORT AUTH N Y & N Jo.coiiiiiiciieicesesiseiiesiessseesessssisessenssesens | eoneens . AFE | i 727,588 | 115714 | i 723213 | 625,000 | ..cooorvrennenn 725,722 | o | e (1,865) | cvvvverrererierinerrnee | eerrvereseisseinsernns | eeeeeeernd.000 | oo, 1.580|JD....... ...2,951 11/22/2013 | 12/01/2018
73358W PM  O|PORT AUTHNY & N Juouiiiiiiiiiiciierssseiessiseeniessssssieninnes | enenee ol AFE] 2,499,826 | ... 115.418 | ... 2,145,000 2,494,561 .(5,265) 2.060(JD....... 10,129 11/22/2013 | 12/01/2019
73358W QP 2| PORT AUTH NY & N Juiiiuiieciirierieereissiiesiessseesessssssssessesssesens | eoneees - AFE] 1,700,070 112.995 ... 1,500,000 | ..coovvvene 1,699,399 ...(671) 3.610|JD....... ...7,083 12/10/2013 | 12/01/2025
735352 MQ 6| PORT ST LUCIE FLA UTIL RE......ccoomiiiieieiineinneieeiseisssnissiennes | crieeee - AFE] 2,735,097 | . 115.281 1 ... 2,355,000 2,729,719 (5,378) [ oo | cerereiieeieennsenens | 05,000 [ e 1.460|MS...... 39,250 12/03/2013 | 09/01/2018
735389 QJ 0|PORT SEATTLE WASH REV.....ccovimiririreinnineierieeienissisesinnns | crivene - AFE] v 1,420,638 | ... 113.821] ... . 1,250,000 | ..coovvveneee 1,420,026 | ... ...(612) 3.000 | MS...... ..3,125 12/17/2013 | 09/01/2021
736688 HC 9| PORTLAND OR CMNTY CLG DIST ..covtivreerrerieeiseerenissessensenens | cevees I AFE] e.....8,636,167 | ... 116.6%4 | .............6,424,005 | .............. 5,505,000 | ..ooovrennens 6,430,744 | ..ooovvirrnciinns | i (201,518) | vvvevrreereernerinenns [ v [ 5,000 | e 1120 | D.ceres | e 12,233 | e 275,250 | 12/19/2012 | 06/15/2018
736754 LP 5|PORTLAND ORE WTR SYS REV B ol AFE] 7,926,797 | 115.914 6,320,000 | ...ccovvvunee 7,844,777 2(82,020) [ oo | e | 03,000 | e 2430 |AO...... 04/24/2013 | 10/01/2024
745190 HE 1|PUERTO RICO COMWLTH HWY & TRANSN AUTH.....cccovvvemvrvnerrenns | crvens - AFE| v AAT1AT | 99.439 | ... . 3,700,000 | .oocvereees 3,930,306 10e(36,482) | oo | e | e 5500 [ i 4.220(JJ....... . . 06/08/2006 | 07/01/2019
745190 ZD 3| PUERTO RICO COMWLTH HWY ..ot - . v 1,479,309 | oo 73.151] ... 954,621 1,305,000 1,415,407 (10,555) [ 1.vvvevereerrrineienies | eerververieeirssenseins [ cereernn5.500 | i 4.300 [Jdecre | e 35,888 | .coorernnen 71,775 | 02/16/2007 | 07/01/2022
74526Q KS 0[PUERTO RICO ELEC PWR AUTH.......cocommveeemnrinerirerirnrencnssniseninns | cvvene | oo [ wovvvenens | 2FE | c.c...8,821,015 | ..o 68.047 ...6,352,187 9,335,000 | ..ooovrernces 8,838,081 | ....ovverrerincennns [ e 17,066 [ o | e [ 5,000 [ i 5.680 233,375 06/27/2013 | 07/01/2024
74526Q ZL 9[PUERTO RICO ELEC PWR AUTH....c.cosvunmrineinnrinnnrneriesencessssisensans | evvene | oo [ evvsevneins | W 2FE | 3,176,277 | e 75.644 2,397,915 3,175,951 1(B26) [ e [ e [ 5,000 | e 4.960 79,250 07/03/2013 | 07/01/2020
74529) HE 8|PUERTO RICO SALES TAX FIN . .14,510,945 5,500,000 15,817,397 (28,687)|. 5.200 355,208 852,500 | 06/11/2009 | 08/01/2022
75076P AF 2 |RAILSPLITTER TOB SETTLEMENT........cccccouvvmermmrnennsninsersseniineenes | veeveee oo [ eovverirens [ 2FE | i 2,167,701 | oo 111.406 | ... 2,372,948 2,130,000 2,151,262 (5,615) | cvvrvereererinrrnernes | everrrereseesseissennes | everenernd.000 | civinces 4.680 [UD...coc. | v 8,875 | oo 106,500 | 12/01/2010| 06/01/2017
75076P AG 0 |RAILSPLITTER TOB SETTLEMENT.......covovvvrirernrnrirnrrersnseirernnines | woveene oo [veriviinen | L2FE | ce...5,061,800 | ... 113.071] ... 5,039,284 A7,810) | oo | e | e 3.000 [ o 4.800 [JD...coo. | v 20,833 | .o 250,000 | 12/16/2010| 06/01/2018
75076P AJ 4 |RAILSPLITTER TOB SETTLEMENT........ccccouvvmerirmrenemnnnnserirensinennes | veeveee oo [ ervverivens [ w2FE | 1,444,085 | ... 114674 .............1,685,708 | .............1,470,000 | .............. 1,450,119 ..2,110 5.600 ...6,584 79,013 | 12/17/2010 | 06/01/2021
75076P AS 4 |RAILSPLITTER TOB SETTLEMENT. ceererisessssnessssnesnnes | evnneen | e | eerrneenns | W2FE | 113,610,898 | ... 110460 ... ...13,512,310 1(98,588) | c.vvrereererierineies | e | e .500 | i 3.430 53,167 385,000 | 06/28/2013 | 06/01/2023
752147 HA 9| RANCHO SANTIAGO CALIF CMN......corvvmrrrirnnirerinnsererssissssnsssisnns [ covene | oo | veverinnees | W FE | . 3,605,344 | ... 115.098 | ... ..3,583,688 21,656) . 3.060 50,833 89,382 | 06/19/2013 | 09/01/2024
759136 LN 2| REGIONAL TRANSN DIST COLO......coomrvmerirerirrerensseesersessineesenes - . ,900,481 | ...... 112577 ... 7,809,795 (16,612) | oo e | e .000 | e 4.350 [MN....o. | vovvrernnns 59,583 | .ovvvrns 357,500 | 11/27/2007 | 11/01/2036
759911 PK 0| REGIONAL TRANSN AUTH ILL....ooiirriinrineiinrineiinsiseiiesesseniseesenes | evnens | oo [ vererenenns | W IFE | 2,131,958 | ... 119.010] ..............2,094,576 | ..............1,760,000 | .............. 2,010,250 51,400) 2.860 55,000 | .oovvrnees 110,000 | 07/27/2011 | 07/01/2018
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762197 KD 2|RHODE ISLAND ST HLTH I& EDUCTL REV.......cccoverrmrrriririnirnnnne AFE] v 6,963,110 | ...... 1M7.944 | .............. 6,486,920 | .............. 5,500,000 | ...ocvereces 8,782,175 | oo | e (133,891) | covvevvierierirerirene 2.050 |MS...... 91,667 275,000 | 08/15/2012 | 09/01/2022
783186 QK 8|RUTGERS ST UNIVNJ AFE| v 4,464,088 | ...... 116176 | oo 4,414,688 | ....oovevenee 3,800,000 | .oooveneens 4434528 | ..o | e (29,560) | +.vvvevereeererrrrinnins [ s 2.940 | MN...... 31,667 63,333 | 06/25/2013 | 05/01/2023
786107 LJ 9[SACRAMENTO CNTY CALIF ARP. AFE] .............6,020,108 | ... 110.154 ...6,537,640 5,935,000 | ...ccvreunen 5,990,721 | .oovvvrivrnervcnns | erererreenne (7, 140) [ i [ [ 0000.5.000 | oo 4.830 | dd.cies | v 148,375 07/17/2009 | 07/01/2020
786134 PG 5|SACRAMENTO CNTY CA SANTN DISTS FING REV. AFE| 1,071,263 76.280 1,155,000 | ..coovrrrnee 1,071,263 5.560|JD....... 29,468 02/21/2013 | 12/01/2035
78615R CU 5| SACRAMENTO CNTY CA WTR FING AIUTH REV AFE| 830,250 | . 75.320 1,025,000 830,250 6.670(JD....... 26,168 10/23/2012 | 06/01/2034
796253 2J 0|SAN ANTONIO TEX ELEC & GA. AFE] 4,425,905 | . 118.508 . 3,725,000 | ... .4,421,636 3.070|FA....... 81,484 12/10/2013 | 02/01/2024
796253 U5 9|SAN ANTONIO TEX ELEC & GA. AFE] 4,484,800 | . 115.845] ..............4,633,800 | ...occoovunce 4,000,000 | ..overneennn 4,250,154 3.340 | FA....... 83,333 07/14/2009 | 02/01/2018
796253 W3 2|SAN ANTONIO TX VAFE] 37,118 | 100.428 . 35,000 | ..... 35,051 ..766 05/26/2010 | 02/01/2014
79730A GC 6 |SAN DIEGO CALIF PUB FACS AFE] 3,156,810 | 112.095 ..............3,362,850 | ..ooorrnee 3,000,000 | .oocvereces 3,105,821 .19,167 05/07/2009 | 05/15/2021
799017 LD 8|SAN MATEO CALIF UN HIGH SCHOOL AFE| i 1,184,720 116.937 1,000,000 1,184,205 ....(515) ..1,528 12/11/2013 | 09/01/2023
812643 DU 5|SEATTLE WASH MUN LT & PWR AFE] 2,312,036 | .. 116.984 2,045,000 2,210,490 (29,478) 42,604 05/14/2010 | 02/01/2019
837151 JG 5|SOUTH CAROLINA ST PUB SVC.. AFE| 4,325,196 | 98.781] ... 4,400,000 ..4,325,461 53,167 11/21/2013 | 12/01/2048
843146 W6 4|STRN ILLINOIS ST UNIV JAFE] . 844,683 | .. 11219 | ... 811,715 24,379)|. ..9,125 08/20/2012 | 04/01/2017
861419 SM 2| STOCKTON CA UNIF SCH DIST AFE] 1,410,440 | 1117111 ... ..1,385,786 ...(21,407) , 10/17/2012| 07/01/2021
875282 AT 2| TAMPA FL TAX ALLOCATION JAFE] 1,068,759 115390 ... 1,044,084 (21,495) [ s | v [ 005,000 | 110002100 [MSe | e 15,083 02/12/2013 | 09/01/2019
87638Q FW 4 |TARRANT CNTY TEX CULTURAL AFE] 1,410,906 | ... 111.932] ... 1,327,043 ....(34,186) ..7,826 06/29/2011 | 11/15/2016
882756 R7 6| TEXAS ST PUB FIN AUTH REV. AFE] 2,254,760 | ... 109.606 | ... 000,000 2,119,279 ...(45,657) 50,000 | .oorvrneen 100,000 | 11/19/2010| 07/01/2016
88283L CM 6| TEXAS ST RRANSN COMMN AFE] ..e..5,435,800 | ... 110.202 ... 5,000,000 ..5,156,138 44,187)|. 62,500 250,000 | 11/08/2006 | 04/01/2017
882854 QY 1|TEXAS WATER DEV BRD AFE] 5,297,200 | .. 113.1111 ... 5,000,000 5,150,468 10(29,455) | oo | cevvenernerrenseiens | eeernenenn5.000 [ 14260 [ I | i 115,278 | wovvvrnee 250,000 | 06/25/2008 | 07/15/2018
882854 TM 4| TEXAS WATER DEV BRD AFE] 3,281,850 116.777 | ... 3,503,310 3,202,187 ...(19,456) 150,000 | 07/29/2009 | 07/15/2022
88880P BY 9|TOBACCO SETTLEMENT FING .2FE] ............20,338,560 | ...... 111.525| ... 20,074,500 . ....20,211,696 . . 312,500 | 07/03/2013 | 05/15/2021
889396 QF 7|TOLEDO OHIO WTRWKS REV. AFE| .e2,305,660 | ... 111.841] ... 2,000,000 2,294,892 ....(10,768) 12,778 35,000 | 06/14/2013 | 11/15/2024
89602N B8 6| TRIBOROUGH NY BRIDGE & TUNNELAUTH REV. AFE] 4,825,219 | L 112.786 | ... . 4,125,000 | ..ocooouennn 4,629,717 AR ..(173,403) 26,354 206,250 | 11/07/2012 | 11/15/2016
89602N WL 4| TRIBOROUGH BRDG & TUNL AU AFE] n..5,955,050 | ... 116.485| .............5,824,250 | .............. 5,000,000 | ..oovrrnnen 5,676,969 | ...oovvrrrrerireiinns | e (126,995) | .vvvvvrrererrnnrinenns [ wvrernerveeinseinnnins | ereeeenne8.000 | 00002130 | s | e 125,000 | .ocvvrnee 250,000 | 10/05/2011 | 01/01/2019
89978K AQ 9|TUOLUMNE WIND PROJ AUTH AFE] 1,467,315 | 111.334 ] ... 1,500,000 1,476,668 ..2,295 37,500 75,000 | 06/25/2009 | 01/01/2022
91335V HH 2 |UNIV PITTSBURGH OF THE CO. AFE] 3,673,405 | 116.964 | ... 3,300,000 | .oocvereees 3,486,845 (19,782) | .vvvvereveerrnerrenes [ wrverreenseesseiininns [ e 5.500 | v 4610 | MS.cos | e 53,442 | 181,500 | 03/11/2009 | 09/15/2021
91412F  5J 2| UNIVERSITY CALIF REVS AFE] 8,072,325 | 116.256 | ... 7,500,000 7,904,550 ...(38,609) 412,500 | 03/13/2009 | 05/15/2022
91412G RT 4 [UNIVERSITY CALIF REVS .... AFE] .10,020,339 | ...... 118.280 ... . 8,005,000 | ...ccverecen 9,868,205 . ..(152,134) 03/27/2013 | 05/15/2022
91412G ST 3[UNIVERSITY CALIF REVS ....coiiirrinieerierineesssiseisesessesensneens AFE| v 5,500,616 | ...... 116.194 | oo 5,507,596 | ...ccvvnnvns 4,740,000 | ..oovorerenns 5,498,871 | oo | e (1,745) 10/29/2013 | 05/15/2048
914301 V5 2|UNIV OF HOUSTON TX JAFE] 9,420,080 1 113290 ... 8,000,000 | ...ccvvvueen 8,876,591 ..(272,807) 12/06/2011 | 02/15/2017
914301 V7 8| UNIVERSITY HOUSTON TEX .....covvruurrrmerirrereesirinersessieessessneeens VAFE] een.8,047,968 | .. 117.046 | ..............7,684,070 | ..............6,565,000 | ......c.o..... 7,648,070 ..(201,157) 12/14/2011| 02/15/2019
914353 YY 7|UNIVERSITY ILL UNIV REVS AFE] 302,728 | 113.128] ... 302,578 ....(150) 12/18/2013 | 04/01/2019
914402 M4 1|UNIVERSITY MD SYS AUXILIA. AFE] 6,042,900 | 117.864 | ... ..5,823,980 ..(102,456) 10/27/2011 | 04/01/2021
927781 YR 9|VIRGINIA COLLEGE BLDG AUT.... AFE] ..............6,868,548 | ...... 115.460 | ... 6,643,961 ...(97,124) 08/09/2011 | 02/01/2022
927781 ZJ 6|VIRGINIA COLLEGE BLDG AUT.... AFE] ..............6,386,202 | ...... 116.992| ... ..6,092,343 .(139,794) | 10/19/2011 | 09/01/2018
92812U UX 4|VIRGINIA ST HSG DEV AUTH COMWLTH MTG... AFE] 2,092,125 | 106.293 | ... 2,097,753 . . 11/08/2007 | 01/01/2016
92812U UY 2|VIRGINIA ST HSG DEV AUTH AFE| 2,092,125 | L 107.662 | ... 2,100,000 2,097,356 | ..o [ v 78 i | v [ o550 | 1 4800 [ s [ i 47,775 11/08/2007 | 07/01/2016
92817S MP 0VIRGINIA ST PUB SCH AUTH AFE] 2,100,566 | ... 111,530 ... 1,830,000 | ..cooovrrenee 1,965,141 50,437) 38,125 04/04/2011 | 08/01/2016
938782 DR 7|WASHINGTON D C MET AREA ........ccocuunnee AFE] 3,394,780 | . 112.547 | ... 3,140,000 3,321,871 ..(17,282) .82,425 06/03/2009 | 07/01/2022
938823 AQ 4|WASHINGTON FEDERAL HGIHWAY GRAND.. JAFE] 3,064,700 115.567 | ... 2,500,000 ..2,969,236 65,224) | . 41,667 07/09/2012 | 09/01/2020
93978H FE 0|WASHINGTON ST HLTH CARE FACS AUTH.... AFE] 2,339,020 | .. 114.365 | ... 2,000,000 | .... 2,247,211 ...(63,488) . .25,000 06/28/2012 | 10/01/2017
93978H FG 5| WASHINGTON ST HLTH CARE FACS AUTH.......ccoooovviirinriiniins AFE] 1,186,930 | 116.479 1,000,000 | ...ccorrene 1,151,552 24,484) | ..o | e | 2000005000 | 1100102180 [ AQ.cec | i 12,500 06/28/2012 | 10/01/2019
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944514 LW 6| WAYNE CNTY MICH ARPT AUTH......ccooviviririnnninenirerirerenseisnines | criens [ [ AFE| v 5,171,950 | ...... 110575 | v 5,528,750 | ..covvereces 5,000,000 | ...cocverecen 5,103,090 | ..oovremrrrerirerienes | e (23,616) | ..ovvveerrerrrerirenes [ e [ i 5.000......... 4.420(JD....... 20,833 250,000 | 12/09/2010 | 12/01/2017
97710B 5T 5[WISCONSIN ST HLTH & EDUCTNL FACS AUTH RE.......ccooonmermmnns | crvs [ AFE] e 274535 | ... LR — 266,499 | ..cooovvrinnenn 245,000 | ..coovrrrinnen 269,300 | ..vvrcererrrrineries | s (4,349) | ..o | e | s 4.000]......... 2.000 [AO...... [ coorerrerrreens 2,450 | oo 9,528 | 10/12/2012 | 04/01/2019
97710B P30 |WISCONSIN ST HLTH & EDUC s | s R AFE] e 683,022 | ...... 113704 | i 682,224 600,000 662,305 2.600 [FA....... 11,333 30,000 | 03/29/2012 | 08/15/2018
2599999. U.S. Special Revenue & Assessment Obligations - Issuer OblIgations............covivirissininnsnsniinees | s 1,081,287,391 [ .. XXX.oooouuo .......1,073,531,064 | ..........967,951,000 .1,050,910,141 XXX XXX | s 14,396,014 | ....... 38,212,803 |..... XXXeovo [ oo XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128GC XJ B[FHLMC e | v e | T e 1,397 | 100.500 [ .oooveerrreenen 1,415 | 1,408 | oo 1,404 6.610 | MON... 07/19/1999 | 07/01/2014
3128GC YR T7|FHLMC ettt ssesensessienes | creens o | 30,107 100.854 | ...................30,585 | ..... 30,326 | ..... 30,238 | oevereneererinnnnes | e 14T i [ [ 8500 | e 6.620 | MON... 07/19/1999 | 07/01/2014
3128GG  6S 7| FHLMC......iiieiieiricieceris e essensns | avenees e e T 120211 103.731 | oo 120,371 | 116,041 | oo 116,823 6.940 | MON... 02/07/2001 | 05/01/2015
B128K1 BT 5[FHLMC.....oiooeiiecveeiiesieciseis e | criiees e | n..829,008 | ... 108.987 | . ...848,631 | ... 832,200 | ..ocvveerreereriecies | cerrieriennenn8,085 | o [ e, | cerreen5.500 | e 6.080 [ MON... | ... 03/30/2006 | 12/01/2030
B128K2 UM 2 [ FHLMC.....ouioiiiieiiesiecse et ssesssssisssssnns | crinees . . ..433,964 | ...... 108.987 | . . o ABA23T | 433,971 | o | e 13012 | s e | v 3.500 [ e 6.200 [MON... | ... . . 03/30/2006 | 01/01/2031
3128K4 YG 4 [FHLMC. ... ssesss e ssensssssssessens | criens [P [SSPTORRIONS IO L1 [ 408,449 | ... 111.266 | ...oovvevvrn. 445,010 | e, 399,950 | ..cvvvrcrirnns 408,449 | ....ovveevcrennnns | (10,154 [ | e | 008500 [ i 5.730 | MON... ...2,166 25,997 | 03/23/2006 | 04/01/2036
B128KT7  4Z B FHLMC ..ot seesse s ssnsessesssenns | cvenes e | 286,371 | 112730 . i 2TA849 | 284557 | e [ e (11B7) e [ [ e 7.000 | e 5.780 [IMON... | c.covreerrrnc 1,601 | oo 19,211 | 12/09/2005 | 09/01/2033
3128K9  F2 5 FHLMC......coiiiiiiciieisieise et essessss s essessssssnsns | srenene . . ..456,615 | ... 107.654 | . . LAT7.818 | ... 6.290 | MON... ..1,991 23,891 | 03/07/2006 | 02/01/2036
B128KD 5D 3| FHLMC......coiveciieeiieeeieeicsee et ssssnnes | eeeies [P USROS IO L1 I 436,611 | ...... 11122 e ATT,964 | 430,126 | ovoonerrenn 436,611 6.000 | MON... ...2,330 27,958 | 08/29/2006 | 08/01/2036
3128KF U3 5 FHLMC....coiiiciicnesneseensssssssississsssenssssesessssssssessns | svveens | oo | eevvernninns [ e | vviviinninnnnnn 757,240 | i 113.597 | . 837,817 | oo 737,534 | oo 757,240 6.050 | MON... ..4,302 51,627 | 10/10/2006 | 10/01/2036
B128KF L2 4| FHLMC... .. ioeceeeceeeeereeeeeseesseesssenssesessssssnsssssesssssnssssssessssnsn | coneee | oo | evvenrienns | eeen] | cvviesriiennnnn 553,526 | ... 111.683 | . 601,058 | ...... 538,179 553,526 5.980 | MON... ..3,139 37,673 | 10/30/2006 | 10/01/2036
3128KM UW 3| FHLMC......coiiiiiiiiineieiesiesiseeissessensesssesssessssssssssssssssssesssnnes | eonneen | oo | vevenenes | eenensd [ vviiiininnnnn614,221 | i 108.987 | . 676,827 821,014 | 814,221 | [ ,750 | [ | 5500 | e 5.780 [IMON... | ..covverrrrnce 2,846 | .o, 34,156 | 04/30/2007 | 03/01/2037
3128KQ HL 3| FHLMC.......iiiisivciinrceernsseniesisensesissessessssssensenessssssenies | coenne | oo | vevenniones |1 | e 1,354,620 | ... 111.589 | . ..1,566,699 11,403,978 6.600 | MON... ...6,435 77,219 | 07/31/2007 | 05/01/2037
B128LX FW 5 FHLMC ... ssseessiessseeessessessseesseessssesssesssnns | evveene | oo [ evvenseinn [ oo | e 4,059,107 | ... 109.577 | . 4,363,898 | ..ovreeernid,059,107 | oo [ e D857 | i [ [ 005,000 | i 7.340 [MON... | wocvvrrrnnee 18,183 | oo 218,195 | 06/23/2006 | 12/01/2035
B128M7 BT O FHLMC.....oiiiiieiirinsieiesieesessiessiesiseessssssecssssssssssessssnsnnes | eonnees | oo | verevennns | covened [ v 4,379,805 | e 107.954 | . 4,177,459 3.870 | MON... 17,406 208,873 | 01/31/2011 | 08/01/2040
B128M7  EK 8| FHLMC.......ooovieiecieeiciesiesiesisssssessiessiessssssssssssssssssesssssssnns | sonsnne | oo | vevsiennns | eenes] [ cvriinnnnn 1,966,963 | ..o 102.773 | . 2,004,309 | cooererern 1,966,963 | oo [ e 3,2000 | i [ [ e 4000 | e 4.420 | MON... ...6,681 80,172 | 02/26/2009 | 02/01/2039
3128M8 NC 4| FHLMC......ooiiiieiineiieeineseiesineissesssensessseesssssseessssssssssssssssnnes | ennees | oo [ veverneenns | cenensd [ iviinnenn5,115,688 | e 110.340 | . 4,653,270 3.560 | MON... 23,266 279,196 | 06/28/2011| 11/01/2039
3128MJ B8 2[FHLMC......iiiiicieiiericisniienieneenisnisssnisssssssensssnsssesssssnnsies | eeveee | oo [ evvvernenes [evnenT | 1,813,866 | ..o 108.070 | . . 1,815,568 | e 1,813,866 | oo [ e 923 | [ | e 5.000 | i 4.970 [MON... [ oo 7,565 | oo 90,778 | 06/08/2005 | 06/01/2035
B128MJ B8 O FHLMC.....oooeeeceeeeeeeeeeeeeeesveeeeeseeseeessiesssesseesseessessessssssenseeens | eveene | oo [ ereveriinns [evennT | e 1,374,025 | ... 113.927 . ..1,521,759 11,335,728 5.980 | MON... L1792 93,501 | 10/27/2006 | 10/01/2036
3128MJ QG 8 FHLMC.......ooiiiciciiisisiceiesiesissisniississssessssisssissssssssses | sevene [ oo [ evveriiens [T | iei.6,661,370 | oo 105.9911 . ..6,592,802 .6,220,129 3.910 | MON... 23,325 279,906 | 05/08/2012 | 07/01/2041
3128MM  EC 3| FHLMC.......oeiioeeeeeeeeeeeereeseesseessiessessssseesneesnssessssnssssnsesssesnsnes | conees | oo | evveennenns | oo | v 195,567 | ... 109.656 | . 213,020 194,261 | 195,148 | s [ (386) [ e [ [ 8,000 | e 5.710 [IMON... | cevovererrirenns 971 | s 11,656 | 08/14/2006 | 07/01/2021
3128PC DJ 8|FHLMC . . ..482,099 | ...... 107427 . 508,373 | .. ...473,226 . 6. 5.320 | MON... ...2,366 28,394 | 02/13/2006 | 01/01/2021
3128PC MS 8| FHLMC.......oiiieiiriieiniieiesiees st sssssssenes | coeees [P0 SOOI IO L1 [ 171,593 | ...... 107.274 | .o 181,216 | oo 168,927 | covvvereereenn 170,888 | oo [ v (1,021) | e [ [ 8,000 | e 5410 IMON... | ccoovvrirerirene 845 | o 10,136 | 03/16/2006 | 02/01/2021
B128PC TV 4 FHLMC ... teese s eeseess e esseeneen | enees . ...645,366 | ...... 107.703 | . 683,968 1835,047 | o 842,540 | oo [ e (BU187) e [ [ 0008.000 | e 5.400 [MON... | ... 03/16/2006 | 03/01/2021
3128PC TW 2] FHLMC ...t sessnsssssnsnes | eniee . I 1. ..570,877 | ...... 110.726 | . 622,004 | .. ...561,748 | ... . | . .6.000{......... 5.400 |MON... | ... . . 03/16/2006 | 03/01/2021
B128PH N9 8| FHLMC........oiveiiieiiiceicicvs e ssssssennes | srennes [P SO IO L1 [ 768,700 | ...... 107.833 | ..o 813,034 | oo 753974 | oo 5.300 | MON... ..3,770 45,238 | 02/13/2006 | 01/01/2021
B128PH  PL O FHLMC ...ttt ssssssnnes | coeens . 344,460 | ...... 107.291] . 362,775 ....338,120 5.320 | MON... ..1,691 20,287 | 02/13/2006 | 01/01/2021
3128PY DL 5| FHLMC.......oiiiieiiriieciericeieeissseniessi et sssssss st senssenenns | ceveene . 651,132 | ...... 101.940 . .3.000]......... 1170 |MON... | ccovvrvrrees 15,838 | .oovvrennee 142,545 | 03/18/2013 | 02/01/2027
31292G BW 2 [ FHLMC ..o ess s esse s esseesseessseenss | cveeee o | e 75,375 | 112.922 [ oo 84,883 | e 75,169 [ 75,298 [ s | e (88) | o [ | e 1500 | i 7.350 [IMON... | covoeverrirnns 470 | oo 5,638 | 09/10/1999 | 09/01/2029
31202H AK 0| FHLMC.....oiiiiciiceiisienie st ssssssssesens | srvees e e T 5,739 | 14537 | viiiiieeeeenn6,827 | 005,960 [ 5,790 [ e | e 7Y s [ e | s 8.340 | MON... 37 447 | 05/18/2000 | 01/01/2030
31292H QN 7| FHLMC......oiiiiieiiiseeiieeeeissise st ssssssssssensssninns | snvenns e | . 276,145 | 111.922 .313,825 . ..276,663 | .... | . 6.000 6.360 | MON... ...1,402 16,824 | 05/08/2002 | 05/01/2032
31292K  ZP 5 FHLMC. ..ot ssensseissessnns | crinees e || 17,792,042 105.904 | ............ 18,112,483 | ...........17,102,59%4 | ............ 17,792,042 | oo | v 60,125 [ oo | cevenereeneeiscinns | e 4.500 3.530 | MON... 64,135 | oo 769,617 | 11/30/2010 | 03/01/2040
312930 5P 1|FEDERALHOME LN BKS = ..cooiiiciceeeiseineniesnienieeesssiesenienes | cvveene e | | 2,607,293 | 102.742 | . ..2,679,318 .2,607,802 | ..............2,607,343 . 3.970 | MON... 8,693 | v 104,312 | 02/12/2009 | 03/01/2039
312939 PM 7| FHLMC ...ttt sssessssssssssnns | crsees e | e | 6,899,620 | ... 108.268 | . 7,108,728 | .. .6,565,850 | ..............6,840,460 |.... v | e (121,570) | ... o .5.000 3.870 | MON... 27,258 328,295 | 05/28/2010 | 03/01/2040
312940 4Q 9 FHLMC ..ot ssssnsessensns | evvees i [T ] 11,438,502 | 108.311 | oo 11,703,514 | ............ 10,805,375 | ............ 11,317,649 | oo | e (184,589) | .vvvvvveererrerivirenns [ verreneinersnseienes | vveneenns 5.000]......... 3730 |MON... | cooverreaes 45,022 | oo 540,269 | 06/30/2010 | 06/01/2040
312940 PZ B FHLMC ... esses s esseessesessssssesneeenss | eveiees e | | 8,462,875 | 105.908 | . ..8,892,716 .8,396,621 ....8,462,875 10(19,988) [ oo | e | v 500 [ i 4.190 [MON... | wevevvvrrees 31,487 04/30/2010 | 05/01/2040
312941 NL 7 FHLMC ...t ssesssssisssssnss | criees e | | 4,189,651 | 105.932| . ..4,255,690 4,017,345 ...4,174,936 ...(74,289) 3.560 | MON... 15,065 07/29/2010 | 07/01/2040
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312944 PJ 4 FHLMC......oiiiiiiriiiiiisriesieeiesis it ssesssesseninns | coveene [P SOOI IO 1] e 5,294,630 | ...... 102.778 | oo 5,146,601 | .............. 5,007,482 | ...cccoonnee. 5,132,953 | oo [ e 7,900 [ [ [ s 4.000 3.510 |[MON... 16,692 200,299 | 04/10/2012 | 12/01/2040
31294B 6P 5[ FHLMC......oooeeoecvcvieeieceeescessee e sssasssinns | cviees [P0 SSPTORINS IO L1 [ 22,524 | ... 106.899 | ..oovvvnrirnnne 24,144 | ... 22,586 | ..... 22,534 | oo | e85 | [ [ e 7.000 | i 7.070 [IMON... | coooverirerirnns 131 | e 1,582 | 12/27/2000 | 01/01/2030
31294F  PT 7| FHLMC. ..ottt ssssssenses | renens e e 02,098 | 13718 | i 2878 | 2179 | i 2111 | s [ e s | e | e 1500 | e 8.440 [MON... 14 163 | 05/18/2000 | 05/01/2030
B1294F TS5 5 FHLMC ...t | enees wo e | T e T4 | 113891 [ 8T [ T8 [ T4 [ s | e | e | coevseenensssnnennes | overneene 1900 | o 8.440 [MON... 6 | 05/18/2000 | 05/01/2030
312940 YS 1| FHLMC ... ..t ssesnns | cvvees e e 5,191 | 100.874 | .o 5,275 | 5,229 | 5,214 | s [ 2T [ | e | 08500 | i 6.620 | MON... 887 340 | 07/19/1999 | 07/01/2014
31294K TD 7 [FHLMC. ..o sieseieessisssssessesssessenssssessessnns | cviens e | e | 1,078,298 | 105.901 [ .ovvverren 1,138,554 | i 1,075,106 | oo 1,075,583 [ oo | e 330) | o v | eveeerd8.000 | e 4.860 [MON... [ .oovverrrens 4,480 | ..o 53,755 | 08/29/2003 | 09/01/2018
312962 GT 4| FHLMC......coooooeeeeeeiccveeseeeeseeseie s | sviees o | | e | n..983,683 | . 106.722 [ wovveeerre 1,015,532 | i 951,567 [ e 98B,477 [ e | e, 117) | e [ | eeeeern.500 | o 4.520 | MON... ..4,361 52,336 | 04/23/2004 | 10/01/2018
312963 AY T FHLMC.....coiiiiiieiecese et snsnes | eneee e [ T 281,088 | 105.314 | v 283,886 | oo 269,560 | i 274,708 | e [ 2154) [ [ [ 5500 | i 4.310 [ MON... 03/31/2004 | 11/01/2018
31296M  3Z O FHLMC.....oooeceeeeecciece e ssessesssesssessssssessssnsannes | eevins . 1,622,213 ...... 109.708 | . .1,625,006 ....1,622,213 ......... 4.990 [MON... | ... 09/30/2003 | 09/01/2033
31296S M3 7 [ FHLMC......cooiiiiieisieieseseece et ssssssensns | sreeine . . 2,615,147 | ...... 109.959 | . . . .2,560,340 | ..............2,608,386 . 5.500]......... 4.840 | MON... 01/09/2004 | 01/01/2034
312968 M5 2 [ FHLMC....... oot ssessesssessensssessensnns | crenens [P [SSPTORRIONS IO LN [N 1,070,757 | ...... 111957 | v 1,154,796 | ..coovvvene 1,031,454 | ....ccoovuneee 1,065,523 [ ...coovvvrnrircrrerine | wverirerennen(T,527) | oo [ e | e 6.000......... 4.890 | MON... 01/09/2004 | 01/01/2034
31297TM AQ 1| FHLMC ...ttt sssssssnes | coeeens . ..723,249 | ...... 109.197 | . 783,524 .. 717,532 5.230 | MON... ...3,289 ’%9,464 03/09/2005 | 03/01/2035
31297M XV 5 FHLMC ...t sessnsssssssnes | eneeee . I 1. ..486,841 | ... 107.775| . 547,805 | .. ....508,284 | ... 5.000{......... 6.320 [ MON... ..2,118 25,414 | 11/10/2005 | 04/01/2030
31297P ME 8 [FHLMC......oooieoecrerieciecieess s | cviees [P USROS IO L1 [ 285,082 | ...... 111452 [ v, 305,417 | ovvvrerirns 274,035 | ...... 283,687 6.500 5.350 | MON... ..1,484 17,812 | 04/07/2005 | 10/01/2034
31297T WF 6| FHLMC PC ...ooviicvcncrensssinsssissnsienssssesensssesssssnsssnnns | svnens | oo | eevvernnines [ | v 1,471,506 | e 1079401 ..............1,661,295 | .............1,539,081 | .............. 1,473,733 6.240 [ MON... ..6,413 76,954 | 11/09/2005 | 09/01/2035
31297U SF 8|FHLMC PC ...oiviiececirerrerierinceississiseniesssenssnssssnsensesssensens | connee | oo | vevvnnnines | e | v 384,498 | ... 107.654 | .................432,163 | .................401,433 | ..... 385,898 | ...ovveviieeierciniies | cereienrennenn8,306 | o | eeeeereeeneesniesniins | cerieeend5.000 | e 6.190 | MON... ..1,673 20,072 | 11/10/2005 | 10/01/2030
31297V Y8 5[FHLMC PC ...coooiiieicieiecseeineiseniesissisesssseissenssssesssssssssessenss | sevvene | oo [ eeverrivnnes [ovnenT | 1,026,656 | ... 107.654 | . . 6.090 | MON... ...4,448 53,372 | 11/30/2005 | 11/01/2035
31298N FU 4|FHLMC PC .. 112.853 | . .160,440 . 8.840 | MON... 12/01/2005 | 05/01/2031
31306X 2A 0|FEDERAL NATL MG ..24,056,138 | ........ 99.208 | . ..24,056,138 2500 ......... 1.470 | MON... 11/14/2012| 10/01/2027
3132GG A2 1|FHLMCPC 1,252,610 | ...... 102.784 | . 7,184,065 1,252,610 | s | e 34,822 | [ | e 4.000 3.070 | MON... 08/31/2011 | 08/01/2041
3132GS BF 5|FHLMC PC ..25,428,276 24,438,121 ..25,428,276 . 3.500.......... 2.760 | MON... 03/08/2012 | 03/01/2042
3132GV L6 7|FHLMC ..16,080,307 ....14,697,397 ) [ e | s | i 3.000 2.000 | MON... 07/31/2012 | 08/01/2042
3132HP KK 9|FHLMC 5,752,484 ..5,308,924 ) 2.770 | MON... 01/30/2013 | 11/01/2042
3132HP NB 6| FEDERAL NATL MG ..8,072,016 ) ..2.650 | MON.. . 11/20/2012| 11/01/2042
3132HQ EG 3|FEDERAL NATL MG ...11,929,888 ..(284 748) 3. 2.640 | MON... 31,442 345,863 | 12/11/2012 | 12/01/2042
313206 E6 7|FHLMCPC ..9,048,076 ...(11,537) 3.000 2.540 | MON... 23,847 238,469 | 01/30/2013 | 02/01/2043
313207 K6 8|FHLMC PC . ..9,322,212 ceernerereee(36,923) | oo [ | s 3.000 (... 1.910 |MON... | .cooovrvrnee 24,569 | oo 171,986 | 04/30/2013 | 03/01/2043
313209 G7  T[{FHLMC PC ...oovviivrirerrerierncnrinsiveneniseesssissssesiensssssenssnees | svvinee | oo [ eevverivenes | W TFE | iii.8,061,504 | ........94.856 | ............. 7,335,082 | ..ocveeern 7,732,858 | oo 8,061,504 | oo [ e (10,775) | evevverrrerineiven [ v [ v 3.000(......... 1.920 |MON... | .cooovvvrnecs 19,332 | v 135,325 | 04/30/2013 | 05/01/2043
313209 TD O0|FHLMC PC . 13,141,060 | ...ccceeeee 13,229,080 ............ 13,692,098 (15,320) 2.580 | MON... 38,585 231,509 | 05/29/2013 | 05/01/2043
31371H X9 4|FEDERALNATLMG cooveivneensrenssissssnssenssnnseenenss | ovvven | oo | eevvrnninns [ | i 264,844 | o 113.567 | . 334,187 | ...... 294,262 | ...... 268,164 500 ... 9.610 |MON... | vevovvvvernrne 1,595 | oo 19,127 | 12/01/2005 | 10/01/2029
313710 BD 5[FEDERALNATLMG .coocencenvnnerenenseesssnsssnsnsnssennns | veenee oo [ ervvernnnes [eonenT | i 322,866 | oo 116.083 | ..o 382,594 | ...... 329,586 | ...... 323,973 | oo | v 1581 | s [ | s 7.000......... 7.420 |MON... ...3,837 23,071 | 01/14/2000 | 02/01/2030
3M371L T9 O|FEDERALNATLMG  ooscsnneienseneesseseiseenisssssensenns | ennens | [ eveeereeees | eeeene [ i 310,149 | 107.060 | . 316,048 10295,205 | ooiiiernrnnn 302,479 | oo [ e (B763) i [ [ 8,000 | e 4620 [MON... [ ccooovvrrnncn. 2,908 | .coovirnnens 17,712 | 10/13/2004 | 08/01/2019
3137IN MC 6 |FEDERALNATLMG  oooiicvivcverrnrensesnisenseniesssenssnssenes | venee | oo | vevvnniines w1 | 1,251,265 | ... 113.443 | . ..1,381,908 | .. 1,218,147 | ... . 6.010 | MON... 14,156 85,270 | 09/27/2007 | 10/01/2022
31379R WW 4| FEDERALNATLMG  oooierccereeneeissnisensensesessenssssinenns | venee | or | eeninneinnes | e | i 95,113 | 108.461 | ..ocvvvrrrnnens 106,815 | ..... 98,483 | ..... 95,405 | ..oocvvcrierinerinnins | cnerinnriinnnnenB33 | s [ | s 7.000......... 7.950 [IMON... | coovrverirne 147 | ) 6,894 | 06/08/2000 | 06/01/2028
31382Q M8 5[FEDERALNATLMG oovveennerenssnsesnsenssssseenssnssssies | eoneene [ oo [rvennninee [ oo T | i 2,087 | oo, 100.512| ..... 2133 | 2122 2,119 [ [ [ [ [ 6.500 6.930 [ MON... 22 138 | 07/15/1999 | 07/01/2014
313828 2N O[FEDERALNATLMG oooieencnsnnenenseniseesssnsssnsensensns | veenee oo [ eevnernenes [T | i 867 | i 100.496 6.500 6.930 [ MON... 7 44 | 07/15/1999 | 07/01/2014
31383K 6 1|FEDERALNATLMG  ooivcennceesessenssiseeenssnssnes | eoveene oo [eveinnine [T | i 3,517 | 100456 | ..o 3,592 | 3,576 [ e 3571 [ | i 16 | [ | 6.500 6.930 [ MON... 30 232 | 07/15/1999 | 08/01/2014
31383K Y6 8[FEDERALNATLMG  coovceincnnnsnerseniseneseesssnisnnseninenens | veveee oo [ evvvevvenes [ | v 5,676 | e 100.396 6.500......... 6.930 [ MON... 57 375 | 07/15/1999 | 07/01/2014
31383L CW 3|FEDERALNATLMG .ooiscnnererneeneensssissnsenisnssensnns | eevnens | oo [ eveeeneees | eeeene [ e 7,346 | i 100465 | ..ooovvevrreeeren 7,504 | e 1489 [ e 1859 | s | 29 | e [ e | e 6.500 6.930 [ MON... 76 486 | 07/15/1999 | 08/01/2014
31383M D9 1|FEDERALNATLMG  ooocieenesneensnnseensssesssenssenens | vveeee | oo | vevernnns | oo [ e 3,687 | e 100496 | ..o 3,763 | i 3,745 | i3 T40 | e |19 [ [ [ 6.500 6.930 [ MON... 38 243 | 07/15/1999 | 07/01/2014
31383M WE 9|FEDERALNATLMG cooceneenesineeenissnsensensnensnns | eevnenn | o0 [ everenennns | eeened [ o292 | s 100.158 6.810 | MON... 3 19 | 07/15/1999 | 07/01/2014
31383M WF  6|FEDERALNATLMG ooocrrcesrnenssseenssissensssnnns | vveeee | e | vevernnns oo [ i 305 | s 100.422 6.930 | MON... 3 20 | 07/15/1999| 07/01/2014
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

€Lrol3a

31383T JH
31383W  T9
31384V RP
31385C ZW
31385N  7A

FEDERALNATLMG o | s .
FEDERALNATLMG o [ s .
FEDERALNATLMG oecnsneenesssisiesienes [ e .
FEDERALNATLMG o [ s .
FEDERALNATLMG  onseieensissesienes [ s .

.................................... 6.500] .........7.600 | MON...
.................................... 6.500.........7.890 | MON...
. 6.940 | MON...
[ I 6.000]......... 6.030 | MON...
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 7.000].........7.450 | MON...

09/10/1999 | 09/01/2029
09/10/1999 | 09/01/2029
04/18/2000 | 03/01/2015
04/05/2001 | 05/01/2016
10/02/2000 | 10/01/2030

...... 111232 v 307,196 | ... 276,176 | e.............265,910
...... 111252 ..o 48,081 | 43,218 | ..... 41,252
...... 101.809| . LAT8T 17,553 | ... 17,510
...... 103.291 235,833 | ...... 228,318 | ...... 227,325
...... 106.735 67,943 | ... 66,718

31385W X8 FEDERALNATLMG s [ s . 2,263,680 | ...... 116.343 | . .2,163,290 2,258,762 . 5.320 | MON... 10/12/2005 | 09/01/2032
31386R  4X FEDERAL NATL MG.....covoiiiiiiniiniicicisessssiessesssississsienns [ s . . ..104,839 | ...... 108.609 | . . ...101,801 | ... ...104,374 [ 8.000]......... 7.090 | MON... 02/07/2001 | 02/01/2031
31387C XK FEDERALNATLMG  onseenesnsissiesienes [ e o e | e LI [ 35,297 | ... 103.689 ...................36,125 | ... 34,839 | ... 35,159 | oo oo (B7) [ [ e [ v 7.000 6.540 | MON... 06/22/2001 | 04/01/2031
31389F S4 FEDERALNATLMG o [ s . ...624,304 | ...... 111150 | vovvveernn..891,592 | ... 622,214 | ...... 623,314 6.500 6.300 | MON... 01/25/2002 | 02/01/2032
3138A7 4J FEDERALNATLMG = i | s . . 9,853,585 | ...... 106.014 | . 9,857,243 | .............. 9,298,027 | .oovvvnvenn 9,853,584 | .....ooovviienriiennis [ e (A9,497) | s [ | 4.500]......... 2.700 |MON... | .ooovrrrennnd 69,500 | ............ 418,411 | 11/14/2011 | 03/01/2041
3138AB  Z3 FEDERALNATLMG s [ s e | s T s 7,570,893 | ...... 106.003 | .............. 7,722,567 | ... 7,285,178 | .o 7,549,186 | ..o [ v T1A64 | i | s | e 4.500 3.620 | MON... 54,378 327,833 | 05/31/2011 | 04/01/2041
3138AH 7B FEDERALNATLMG  onsnsesssssssienns [ s . 4,353,400 | ...... 109.056 | . ..4,448,753 14,079,321 ...4,348,741 . 2.990 |[MON... 32,682 203,966 | 07/27/2011 | 07/01/2041
3138AM 2D FEDERALNATLMG s | s . N 1. 6,737,586 | ...... 103.001 ..6,547,943 | .. .6,357,150 | ..............6,517,952 IV 4.000 3.510 |[MON... 41,833 254,286 | 04/30/2012 | 09/01/2041
3138AS PL FEDERALNATLMG  ocssecnsisinsienns [ s e | s T 9,130,464 | ...... 103.007 | ..o 8,971,239 | ..ccovvnne. 8,709,288 | ............. 8,885,191 | oo [ e 89,820 | e [ | e 4.000 3.610 [ MON... 57,505 348,372 | 09/30/2011 | 09/01/2041
3138E0 2V FEDERALNATLMG i | s . 5,476,855 | ...... 102.985 | . ..5,347,887 .5,192,870 ....5,476,855 2.580 | MON... 27,636 207,715 | 02/29/2012 | 01/01/2042
3138E0  AE FEDERALNATLMG s [ s . 5,045,683 | ...... 102.999 | . ..4,906,457 ..4,882,777 3.520 | MON... 31,729 | e 190,544 | 04/30/2012| 01/01/2042
3138E2 VY FEDERALNATLMG ocnsnecescnsssssienns [ s e | | i 4,370,137 | L 103.019 . 4,171,028 3.340 [ MON... 26,964 09/28/2012 | 12/01/2041
3138E5 CL FEDERAL NATL MG . o ..7,504,558 ..1.070 | MON.. 02/28/2013 | 01/01/2027
3138ED WV FEDERALNATLMG o [ s . 214,818,280 | .. 14,901,761 | e 15,649,177 | i | (15,724 [ i | e [ 200003500 [ 2.010 | MON... 05/31/2012 | 05/01/2042
3138LS KA FEDERAL NATL MG . ....16,603,716 | ............16,695,716 | .......... 17,679,198 | .ooooovirrriienriies | ceiennneeenc(11,088) | oo e [ 200003500 | i 2.180 | MON... 08/30/2012 | 05/01/2042
3138LT Q6 FEDERAL NATL MG 8,836,464 8,512,216 | ..oe0err.8,331,374 | 8,617,588 | o [ (246,609 | o [ [ 003,000 | 2.120 | MON... 09/28/2012 | 06/01/2027
3138M7  YZ FEDERAL NATL MG . ..9,474,439 2.960 | MON... 55,510 277,894 | 01/14/2013 | 12/01/2042
3138WQ Q5 FEDERAL NATL MG 8,304,402 7,975,729 3.210 [ MON... 42,027 83,909 | 06/19/2013 | 05/01/2043
3138WV 87 FEDERAL NATL MG 6,289,578 | ......ccc.....6,152,470 | ..eirerni.6,348,580 | oo [ (BAT5) i [ [ 000000 3.000 | 1.800 | MON... 06/20/2013 | 06/01/2028
31390C MD FEDERAL NATL MG 365,709 5.020 | MON... 09/20/2002 | 05/01/2017
31390F 4E FEDERAL NATL MG .392,589 5.990 | MON... 05/31/2002 | 05/01/2032

31390F 4T FEDERAL NATL MG [ .7.000 5.240 [MON... 09/20/2002 | 05/01/2017
.................................... 7.000 5.240 [ MON...

92,224 | ... 87,544 | ..... 89,373

~N © B © © N OO~ OROOWOOONDEN®NGO©O®O OO0 ENDN O ONNN

31390F 4w FEDERALNATLMG s | onnnee | oo | cvvveinnnies [ [ 146,157 | L 105.804 | .....ocvvvvnv. 145,822 | .oocovviiinn 137,823 | oo 140,702 09/20/2002 | 05/01/2017
31390G A6 FEDERALNATLMG  oicerssinsssicesissssesssisniennes [ vnne | e | cvvvenniens | e | i 87,966 | oo, 105.694 | . 87,674 | ... 82,950 | ..... 84,683 . 5.240 [ MON... 09/20/2002 | 05/01/2017
31390G CE FEDERALNATLMG e | e | oo | cvvviinnnies [ [ il 178,775 | 108.860 | . 185,075 | oo 170,010 | oo 174,523 I .7.000 5.990 | MON... ...1,980 11,901 | 05/31/2002 | 05/01/2032
313904 3P FEDERALNATLMG s | eneen | e | v | e | 0,223,899 | L 113.968 | ...covvvvvnne. 239,250 | ...... 209,926 | ...... 222,885 | ..o | crereneeeene(3,835) | oo [ | s 7.500 5.580 | MON... ..2,621 15,744 | 02/11/2003 | 07/01/2032
31391Q JP FEDERALNATLMG o | veee | e | cvvvenniens | o1 | 870,403 | ... 110.965 | . 938,855 ....846,078 . 5.080 | MON... ...8,446 50,765 | 11/20/2002 | 11/01/2032
31398Q HB FHLMC rnississsnsnisssnssnsssssssssnnns | onnens | e | cvvvesniens | e 1 | eii..5,049,635 | ... 107.897 | . ..5,394,870 | .. .5,000,000 I 4.224 3.950 | MON... 21,120 211,200 | 06/01/2010 | 03/25/2020
314008 CJ FEDERALNATLMG o | vnne | e | v |1 | 0,824,222 | .. 106485 .......cccoonuc. 873172 | oo 819,994 | ..iiiiiiin.820,895 | o | e (1) | s [ | e 4.500] ......... 4.250 [MON... | ccoovvvrnnnes 6,077 | oo 36,900 | 09/30/2003 | 04/01/2018
31401B P4 FEDERALNATLMG s | v | oo | cevveinnnies [ [ ciiiin..996,855 | ... 106.539 | . ..1,024,116 ....961,258 ..975,157 3.930 | MON... ...7,884 48,063 | 05/30/2003 | 05/01/2018
31402E R7 FEDERALNATLMG o [ vnne | e | cvvvenniens | e | iii.862,341 | L 108.897 | . 927,973 | .. ...852,156 | ... ...861,086 5.000]......... 4.580 | MON... 06/30/2003 | 08/01/2033
31402G R4 FEDERALNATLMG o | e [ oo | evvveinnnies [ [ 2,701,131 | L 108.811| .............. 2,905,556 | .............. 2,670,256 | .............. 2,697,884 | ... [ i (B10) | i [ | e 5.000]......... 4.580 | MON... 08/13/2003 | 07/01/2033
31402K VX FEDERALNATLMG  oiincscsnisniisssnsncncinniinnes [ eneens | oo | cvvisniens | w1 | iiinnn.640,804 | ... 106.927 | . 664,935 | ...... 621,857 | ... 630,193 5.500]......... 4.540 [MON... | ... 10/31/2003 | 07/01/2018
31402L QU FEDERALNATLMG  oicicsscnsssicesssssesssisniennes | vene | e | cvvvenniens | w1 | iiii.886,651 | ... 108.915| . 954,555 | .....cccvvnnes 876,418 | .....cccoonuee. 885,294 | ...oooovviciirnnies | evnrieneens(1,808) | s [ | e 5.000]......... 4.590 [MON... | ... 08/13/2003 | 08/01/2033
31403F PK FEDERALNATLMG oovveverrernnsnissivesenisessssissinenes | vnnee | on | evvenniens | w1 | e 1,359,711 | L 113.353 | o 1,457,965 | ..coovvvnee 1,286,214 | ...ccooooeee 1,355,861 | ..oovvvvenrienniienns | vneeieenenn(29,830) [ oo [ e [ e 6.500......... 4.780 | MON... 02/10/2004 | 10/01/2033
31403J W6 FEDERALNATLMG o [ vnne | oo | cvvienniens | w1 | 1,634,101 | L 110121 1,629,225 5.500]......... 4.770 [MON... | ... 01/09/2004 | 12/01/2033
31403N GB FEDERALNATLMG i | e | oo | evvviinnnees e | i 454,917 | L 110.307 | . L A54166 | e [ e (T,207) | e [ | e, 5.500]......... 4.630 | MON... | ... 03/31/2004 | 11/01/2033
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
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CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
31404G 2B FHLMC et ssssssienes [ s [P SOOI IO L1 [ 871,910 | ...... 106.450 | ..oovvvvrerenn 903,307 | .covvrerirens 848,574 | ..o 860,227 | ..o | wererernrneeens(8,520) | oo [ | e 5.000......... 4.220 [MON... [ ccvvverrrncs 7,012 | s 42,429 | 02/27/2004 | 02/01/2019
31404M L4 FEDERALNATL MG oot esieesssississnsenes | eoneens [P0 SSPTORINS IO 1] e 1,542,650 | ...... 110.267 | .vvvrrrne 1,658,539 | ..coovrvnnc 1,504,107 | .coooovrrnne 1,537,501 [ .oveoereenrnerneninne | everirennne(2,877) | o [ e | e 5.500 | ......... 4.670 | MON... 13,755 82,726 | 03/31/2004 | 03/01/2034

31404P LS
31404W TV
31405R AM

FEDERALNATLMG oecnsneenesssisiesienes [ e .
FEDERALNATLMG o [ s .

1,393,385 | ...... 106.429 | .
. ...990,539 | ...... 106.446 | . .
FEDERALNATLMG  onseieensissesienes [ s I ISR B I8 [ 3,216,343 | ...... 110.049 | ............ 3,476,549 | .......... 3,159,085 | ............. 3,202,320

..1,523,442
..1,075,223

1,431,407
.1,010,110

1,406,211
996,443

4.500]........ 5.260 [MON... | .cccoccvernens 10,643 | ..o 64,413 | 03/24/2005 | 04/01/2019
[ I 4.500 5.040 [ MON... ..7,481 45,455 | 08/10/2005 | 05/01/2019
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 5.500].........4.940 | MON... coenenn 173,750 | 10/20/2004 | 10/01/2034

31405R AN FEDERALNATLMG s [ s e | i 842,702 L 110.244 | . 912,497 ....827,700 5.500]......... 4.880 | MON... | ... 45,523 | 10/20/2004 | 10/01/2034
31405R BK FEDERALNATLMG  osssscecssssissienns [ s . ceenreenn 141,487 | 100.001 | . 138,970 | .. ....138,968 [ 5.500]......... 4.880 [MON... | ... ...7,643 | 10/20/2004 | 10/01/2034
31405R G3 FEDERALNATLMG onnneenesneissiesienes [ s o e | e L1 [ 377,606 | ...... 110843 | .o 413,321 | oo 372,887 | vovrierreeern 371,007 | s | veeieeeennn(3963) | o [ | s 5.500 5.020 | MON... 20,509 | 09/30/2004 | 09/01/2034

31406B  F2
31406C TB
31406E ML

FEDERALNATLMG o [ s .
FEDERALNATLMG  ocnscesenssssesienns [ s . . .
FEDERALNATLMG s [ s e | s T s 1,667,976 | ...... 110.023 | ... 1,805,266 | .............. 1,640,800 | ......c.o..... 1,663,768

...1,020,314 | ...... 109.764 | .
...1,726,255 | ...... 109.988 | .

..1,103,644
..1,867,740

.1,005,470
.1,698,130

...1,018,237
...1,722,408

5.500]......... 4.970 | MON...
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 5.500].........4.920 | MON...
5.500]......... 4.930 | MON...

55,301 | 09/01/2006 | 01/01/2035
AAAAAAAAAAAAAA 93,397 | 01/11/2005 | 12/01/2034
.............. 90,244 | 01/11/2005 | 01/01/2035

31406E  Z5 FEDERALNATLMG  onsnsesssssssienns [ s . ...564,332 | ...... 109.209 | . 627,081 ....574,201 ...564,994 5.380 | MON... ...4,780 28,710 | 03/09/2005 | 03/01/2035
31406K LR FEDERALNATLMG oecnsneenesssisisnienes [ s . I 1. 1,767,545 | ...... 109.908 | . 21,911,318 | . 1,739,014 | ... 1,763,595 5.500]......... 4.930 |MON... | cooovvrvinnae 15,924 | .............. 95,646 | 01/27/2005 | 01/01/2035
31406L JC FEDERALNATLMG  ocssecnsisinsienns [ s e | s T i 780,220 | ...... 110.001 | ..ocvvvev....883,301 | o 802,992 | ..ccoovvvvnne. 780,220 5.500 6.370 | MON... ...1,352 44,165 | 04/10/2006 | 03/01/2035
31406M LG FEDERALNATLMG i | v | oo | eevveinnnins [ [ 1,846,022 | 110.140 | . 1,834,881 | oo 1,844,850 | e [ e (1,500) [ o [ [ i 5.500 5.200 | MON... 03/09/2005 | 01/01/2035
31407B HM FEDERALNATLMG orcicncnssnisssnssensssninnes [ ennen | e | cvvisninns | e 1 | ii00000..960,327 | .. 110.755 | . ....988,357 5.500]......... 6.330 | MON... 04/10/2006 | 06/01/2035
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31407E VE O|FEDERALNATLMG  weoooosoosoesessesessmssmssesssssssensessseee | eoneie | oo | eormsinen | cneed | vrvrrissnn2,302,383 | o 109.172] . 2,463,148 | ros002256202 | e 2,281,252 | s | eeeereenee(O8TO) | e | eeeeseseessnsiese | corssed5.500 | o 4.840| MON... . 08/03/2005 | 07/01/2020
31407F DK 3|FEDERALNATLMG  wooccooocecscoscescossessescssesiessssiesis | evvee | oo | cvrersis [ oo | v 709,669 | ... 106563 . 798,612 | v TAIAPA | oo TATT83 | o | e 19,373 | e | coeeesceniesess | coreien 8500 [ 6.280 | MON... | ..............5,584 | ..... 33,724 | 06/11/2007 | 10/01/2020
31407L MV 6|FEDERALNATLMG  oooesesesessssesnseessssmsssssnssesses | evene | o [eesvrnins | coecd | rsrseenn 857,459 | ... 110.121] . 5,394,636 | .. . . 5.650 | MON... 269,434 | 12/30/2005 | 06/01/2035
31407S A2 8|FEDERALNATLMG  wooooosooroesssesrsonsemssesssssssensessseee [ eoveie | oo | svreenen | creed | cornverinssn 782,934 | o 108.496 | . 892,552 | .. RSO DTN B Y1 o] I 6.450 | MON... 03/30/2006 | 08/01/2035
31408H KX 2[FEDERALNATLMG  oocoocososoesesosscesesessessossessesessns | oo | oo | erveriis [ eoeic] | ccerieren1,925,367 | ... 109.847 . 2,193,799 , 6.660 | MON... 18,073 05/17/2006 | 02/01/2036
31409F E6 1|FEDERALNATLMG  wooccooooeoesssnssessesssnssnsesssessesssssns | evvne | oo | crreereis [ rree] | cverierind 085,611 | o 110.208 | . 1,206,238 | .. . SRS DR B 5.670 | MON... 9,733 02/28/2007 | 03/01/2036
31409T RE O[FEDERALNATLMG  oococooecscosscescssessesesscesiossssiesis | evvee | oo | coreenis [ oo | e 2,208,807 | ... 11517 . 2,540,559 | rors 2278178 | 2,208,807 | oo | oreineiesn35,059 | e | oo | coresn 5500 [ 6.410|MON... [ ... 20,849 05/05/2006 | 04/01/2036
31409 5A 3|FEDERALNATLMG eooooooocooossscsessossomssessssssseessssseee | eoneie | oo | evresinen | cneed | ceverinsn1,384,661 | 111,050 . 1,519,514 5.960 | MON... 14,811 05/25/2006 | 05/01/2036
31410E 2N 7|FEDERALNATLMG woooooooessesesnsemsssssesesssssenseeeseee [ eoveie | oo | eoresren | creed | cornvesinns 194,674 | oo 112.051] . 219,889 | oo 196,238 | oo 19479 | oo | creerisensB99 | eooeeesisscescesss | orsessessessrsines | vrsvrse8.000 | o 6.120 | MON... 06/09/2006 | 07/01/2036
314106 PQ O[FEDERALNATLMG  wooocoocssecsceseseessssessessesesssnse | eveee | oo | cererse [rovi] | coerirennd,041,699 | ... 111326 . 1,084,296 973,977 | e 041,699 | e | ceeiesecn(28.902) | coeessesenes | cerersereesisses | eerirss8.500 | o 3.790 [MON... | ... 07/07/2009 | 11/01/2037
314105 4X  2|{FEDERALNATLMG  wooooosocscesessesessnsscmssessssssseesssssnee | eoveie | oo | evrrsieee | cneed | corsiesins 335,845 | o 111.063 | . . ..330.221 | .. U1 L: V10 TS DTN i\ 1 D D B 6.500 ... 5.790 [MON... | ... 10/10/2006 | 09/01/2036
31410U GK 2 |FEDERAL NATL MG e ot | 1,709,722 | 109.978 | v.vvoro 1,970,870 | oo 1,792,044 | oo R (T3 O DOY.Y7 o & BTN DTS B 5500 ... 7.000 [MON... | voccre 16,411 06/12/2007 | 03/01/2037
31410W 3E  6|FEDERALNATLMG  wooooooeooesesoecsssoessssseseessssenssssses | ore . LA19691 | ... 109507 . ...A08,582 S 2:1:7 20 IR DO 78 :) | DTN DR SV 41 o o) B 6.000| MON... LAT33 09/27/2007 | 09/01/2022
31411A JG  1|{FEDERALNATLMG  woooooooososesessrssessessssssesssssrssesssese | e . |t | 2,460,685 | ......111.038 | . . 2,444,831 | .. 2,460,685 6. 5.660 | MON... 24,425 11/09/2006 | 11/01/2036
31411H P7 9|FEDERALNATLMG ooooooosoesosoescesseseesssseessessesssss | oo S P T 1,808,810 | .....110.661 | ...........1,984,905 | ........... 1,793,676 | oo 1,808,810 6.000 5.610 | MON... 16,660 12127/2006 | 01/01/2037
3141IN XZ 5|FEDERALNATLMG oooooooeoeseeseseessessessessseessessesesss | oo . 1,857,555 | .....109.782 | . 1,911,618 1,857,555 27,267 . 6.340 | MON... 17,171 06/06/2007 | 03/01/2037
3U41W AU 1 |[FEDERALNATLMG oo | oo . . 799,056 | .....111.079] . . ..792,800 | ... ...799,056 - 6.000]........ 5.630 | MON... 03/30/2007 | 04/01/2037
3141IW FH  5|FEDERALNATLMG oooooesceseseeessscesessseseeessssnssessses | ore S P T 1473517 | ... 109189 | ............1,608,208 | .. 1472941 | oo LIy X X IO S SIS DTS B 6.000 5.850 | MON... 06/12/2007 | 05/01/2022
314121 D2 3|FEDERALNATLMG  ooooooososscossessessrssnssssssssesssssnsses | e . 1,287,189 | .....111.362| . 1,338,643 1,287,189 5500/ . 6.710 | MON... 06/08/2007 | 03/01/2037
314128 AL 6|FEDERALNATLMG woooooooosesossesossesssssessessnssessessses | ori . 1,518,208 | .....110.625| . . 1,500,855 | .............1,518,208 o 6.000]........ 5.490 | MON... 05/29/2008 | 04/01/2038
314125 5T 8{FEDERALNATLMG wooooooomoesoessssossesssssessesssssessesssese | e 5% D O B I -V X7 -3 110.796 | oo 1,034,618 | oo 933,797 | oo Y73 NN DRI 1 +)171) DS D DR 6.000]........ 5.450 | MON... 06/30/2008 | 05/01/2038
314140 5K O|FEDERALNATLMG oocooooossoesceseseescrseessessosssss | oo e | ot | 1,265,658 | ... 110.624 . 1,257,992 ..1,263,774 6.000]........ 5.730 | MON... 07/31/2008 | 05/01/2038
31416R QR 7|FEDERALNATLMG eooooooeoeeosseseessessessesssseessessesssss | o e et | 0,989,052 | ..o 106548 | ........... 10,644,867 9,990,613 ..9,990,613 o 4500] ... 4.400| MON... 06/30/2009 | 06/01/2039
31416X GM  6|FEDERALNATLMG  woooooooersosesessrssessessssssesssssrssssssese | e e Lot | e 9,414,909 | .. 106.226 | covvoere 9,763,176 | v 9,190,881 | oo 9387846 | oo | oo BLTO2 | oo | s | oo 4500 3.940 | MON... 01/31/2011| 01/01/2041
31416X LY 4{FEDERALNATLMG woooooooooocesssesoseesssssessesscsssessssses | ori e ot | 0,160,599 | ... 105.982 . 9,066,894 | .ovoreors8,555,061 | vovcrrersn 9,160,599 | oo | e (146,208) | e | ceseeneesesinins | cenvrrs 000 | e 1.400 | MON... 03/28/2013 | 01/01/2026
31416X NA  4|FEDERALNATLMG  wooooooosoososeessseessesssessesssssessesssese | e o | oot | 12,251,525 | .. 106.219 | vorrsrs 12,762,256 | covrrrsn 12,014,980 | v 12,221,944 | oo | oo BBBAT [ e | evrseesnssessess | cereess 8500 | o 4.030| MON... 02/28/2011| 02/01/2041
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31418A SC 3[FEDERALNATLMG  oioivicerncesnsnnenienessssssisnnsnenies | eveieee | oo [ eeveninenes [ e ] i 15,523,008 | ...... 102.018 15,461,883 | ............15,155,950 | ............ 15,523,008 | .....ovvrmrrenrrirerires | v (4,567) | cvooverrerrcnnirerines | everrerrneeeneesnnnes | eereeenn 000 | i 3.220 [MON... | .ccvvneee. 100,817 | vovvvrnees 151,560 | 07/12/2013 | 04/01/2043
31418P UE 3[FEDERALNATLMG  oooiceeeneesseisseneniesssenssessssesnensns | eveinee | oo [ evnevnenns [ reees 1] e 6,785,103 | ...... 106.625| ......ccoonce 7,073,934 | ..............6,634,378 | ............. 6,778,603 | ...oovvvurrrcrirerinees | o (25,355) 3.930 | MON... 49,015 298,547 | 05/28/2010 | 03/01/2040
31419A DS 3 |FEDERAL NATL MG ..3,731,602 | ...... 110721 | oo 3,799,254 | ............3,431,359 | ..o 3,695,601 ..(134,930) 3.680 | MON... 33,605 205,882 | 10/29/2010 | 09/01/2039
31419 SH 2|FEDERAL NATL MG ..15,087,658 | ...... 103.259 15,660,173 15,094,762 | oo [ e (4,943) | oo | v | v .000 | e 4.040 [ MON... | ............100,998 | ............ 606,634 | 12/08/2010 | 11/01/2040
31419M AU 5|FEDERALNATLMG iiiiisssiensssnsnsssnsnsssesenssnsnnes | onneee | e | snessnonnes | coonns 1 12,908,763 | ...... 104.639 12,809,117 ....12,908,763 49,999) | v [ eennnrersnnsenennnns | e300 [ Lo 1.570 [MON... | . e 428,443 | 01/31/2012 | 12/01/2025
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities +00n..550,980,997 [ .. XXX........ 551,373,698 .......548,023,316 . 2,126,360) XXX XXX... 20,371,241 | XXX [ oo XXX......
3199999. Total - U.S. Special Revenue & Special A 1t OblGAtIONS. ... | nneeas 1,632,268,388 | ... XXX........ 1,624,904,762 | .......1,501,349,676 | ....... 1,598,933,457 541,059) | ...... (13,965,168) XXX XXX | 217,235,808 | .. 58,584,044 |..... XXX [ o XXX.ooo
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00101D AA 7| ADS TACTICAL INC.....ccoovrirerirrerrrinirerirereseessessssssenssesssssssensssnens | evveene | oo | eeevseernnne [ WOFE | riiiiirnnn.300,000 | .o 93.480 | ...ovvvvrrrnne 280,440 | .................300,000 | ...... ) [ e | e | e | e 11000 s 10.990 | AO...... 8,250 33,000 | 03/22/2011 | 04/01/2018
00101N AB 3| ADS WASTE HOLDINGS INC  ...cvvveivvircinrirernnseiresiseissensisennnines | vvven | oo | evvivnnones | WBFE | 1,143,813 | oo 108.500 ..1,193,500 | ..............1,100,000 | ..c0oovrrrene 1,141,488 10/21/2013 | 10/01/2020
00130H BN 4| AES CORP.......cccoiriircrierincerenissinserissssensensssessssssssssnsssensssssnnnss | connee | oo | veveennvones | w3FE | viviiveinnnni 205,250 | ... 117.688 235,376 | .................200,000 | ...... 11/28/2011| 06/01/2020
00130H BS 3| AES CORP......ooomiriiierierieernenississsssssssssssensssessessssssssssssssessenss | convene | eo | weveseennes | w3FE | cvvirneinnnnnn 271,938 | oo 112.000 ... 280,000 | .................250,000 | ...... (1,723) 03/19/2013 | 07/01/2021
001546 AL 4|AKSTL CORP 99.727 | ... .299,181 | .................300,000 | ...... 12/03/2013 | 05/15/2020
001546 AM 2| AK STL CORP........cocrirrrrrnerierierernensssisesssssiesssneessssssssssssssessssesssens | sennens | oo [ veeernenns | #BFE [ i 197,563 | oo 100.704 | ... 201,408 | .....ccce00en.200,000 | .ooornirnenne 12/10/2013 | 04/01/2022
00165A AD 0 |AMC ENTERTAINMENT INC......cocovvrirermrinrirenrrerisennirenssisesssissisnnnes | woveere [ oo [veivninees | WBFE | ciiiiiiinn..255,688 | ... 115.145| ... 287,863 | ................250,000 | ...... , 02/27/2013 | 12/01/2020
00206R AM 4| ATET INC.....ccoovvirrirrrrrinnricrireeesensssssnenseniesssensssssensessenssesennes | B | oo | vevvvvones | AFE | .. 1,998,320 | ... 114.038 ] ..............2,280,760 | ..............2,000,000 | ......cco..c.. 1,999,155 14,311 ...112,000 | 05/08/2008 | 05/15/2018
00206R AR 3| AT&T INC....ovvviiirirriiniineiiceieeseissssisssseensesissessssissssesssessssesssnses | convee | oo | veveseennee | TFE |t 1,993,780 | ... 114.406 | ... . 1,996,414 43,822 ....116,000 | 01/30/2009 | 02/15/2019
00206R  AZ 5| ATET INC....ooooiririrrrrrienricrirerinseisssiseriseniesesseesssssssssessensssssennes | connee | oo | vevennones | W TFE | v 1,108,994 | ... 101.449 ,065,215 ..1,100,039 ..40,688 | 10/02/2012 | 08/15/2021
00206R BD 3|ATE&TINC  nenennsenenesssenssssssenssensensnenss | cvenne | oo | evvneennens [ W TFE | ciiiir.2,008,640 | ... 94.282 ...1,885,640 2,007,458 60,000 | 06/11/2012 | 02/15/2022
00206R BN 1|AT&TINC  cvereeesesnseensnsssensssnsssssssensnnss | evvnees | oo [ eovvereenns [ WIFE | 1,234,253 | Ll 90.224 ..1,127,800 .1,235,071 28,802 | 06/11/2013 | 12/01/2022
00213M AB  0[313 GROUP INC.......cocoorrrrerierinreenrsninerieriesssseessssssnssensesssenssnns | ennens | oo | veverneens | <4FE | i 796,250 | ... 101.500 812,000 | ...cccc0rrrr.800,000 | oo 796,519 | i, 375 | 269 | e v | erreeern8.375 | 100008460 [ D | i 4,250 | i 42,766 | 06/12/2013 | 12/01/2019
00213M AD 6313 GROUP INC.......cooevrrmririririniirernnireeerisersnsnsierssisesessssisssssssensens | evveee | oo | veverinnne | wBFE [ i, 400,000 | ... 102.000 408,000 | ......cc.oc0..... 400,000 | oovoiirerennid00,000 | coiiieinnn 7,000 [ oo e [ [ 8750 | 18750 [ D | 2917 | 36,458 | 11/07/2012 | 12/01/2020
00434N  AA 3| ACCESS MMIDSTREAM PARTNER .......cccocovmurmerirmrenmninnninervnniinens | covvne | oo | wvvneeinens [ w3FE | vt 500,000 | ..o 97.000] ... 485,000 22,073 | 12/12/2012 | 05/15/2023
00439T AE 7| ACCURIDE CORP NEW.......ocormrieirnriserrnerienineesnsnisseessesssssnssnenss | ovvene | oo | eevneevnnne [ WAFE | i 279,490 | e 98.250 | ..ocvovirrrinas 294,750 | ..ovveererrn300,000 | oo 284,865 [ oo | e 2860 | s e | o000 9.500 | 1 10.940 [FA | e 11,875 | 28,500 | 10/20/2011 | 08/01/2018
00828D AN 1| AFFINION GROUP INC.......ccoviverriierniineiseinnrerssiersssseisensssssesenns | evvvees | oo [ eevvererinn [ WBFE | vt 465,750 | oo 89.500 447,500 39,375 | 08/03/2012 | 12/15/2018
008635 AA 2| AGUILA B S.A.....iiiriceininsenesiesssensssissssssssessssensenssssssssssensses | wnnens | oo [ vneerneees | <AFE [ i 754,625 | oo 106.634 799,755 . 59,063 | 06/18/2012 | 01/31/2018
008635 AC  8|AGUILAB S.A.....oiiiierineirneineineiiesisesssssiseesssssesssesssssssesssssssnsess | wonnens | oo [ eveeereeens | <AFE [ 513,750 | e 106.000 530,000 16,516 07/30/2013 | 01/31/2018
008674 AF 0| AHERN RENTALS INC.......ccocommirmmrrerrerinrnsnissriseresenensssnisssnenins | evvene | oo [vevernenes | #BFE [ i 407,375 | Lo 108.100 ... 432,400 ...1,689 19,844 | 08/20/2013 | 06/15/2018
009158 AT 3|AIR PRODUCTS & CHEMICALS  ....cooooviveeiscinericnnineerneninseisenenns | evvene | oo [evveennens | W IFE | 00,995,930 | ... 91.954 | oo 919,540 | ....ccc.eee. 1,000,000 | .ooioiirinnin996,256 [ coveonierinrrinciines | cerrrveriiernsenn328 | i | cenreenneniseinnnnnns | aerinneen 2750 [ 12790 [ FAcc | i 11,306 | oo 13,674 | 01/30/2013 | 02/03/2023
00928Q AK 7 [AIRCASTLELTD = ooiovrvrrerivenerersnssirenisessnssisensnssessensssssssenses | evneene | oo [onrvnninees | 03FE | i 418,563 | ... 107.500 | ... 430,000 | ................400,000 | ...cooirrrennn ...2,083 25,069 | 04/30/2013 | 12/01/2019
00928Q AL 5[AIRCASTLE LTD.....coovrerierereerrrinernerieneneesseisssrssessessssesssssssssssensns | seenee | oo [ evvvervenes [ 8FE |t 350,000 | .o 100.750 | ... 352,625 | .................350,000 | ...... ..1,169 12/02/2013 | 12/15/2018
01377R  AA 1| ALCATEL-LUCENT USA INC......c.cevvovimrrrernirernrnresererneissnnsisensnines | wvvvene | oo | wvveinnines [ WBFE | 200,000 | ... 111.977 | ... 223,954 | ................200,000 | ...... ...7,100 07/31/2013 | 01/01/2020
01377R  AB 9| ALCATEL-LUCENT USA INC ceevieeennnninnsnsennssnenes | evnene | o [evveeiennns | WBFE | iiiinn...802,000 | ... 103.875] ... 831,000 | .................800,000 | ...... ...6,900 11/25/2013 | 11/15/2020
01551U AA 2| ALGECO SCOTSMAN GLOB FIN  ....ovvvvivieinrrineiseriienenceinsninens | eeeie | oo | cevivseinnns | AAFE | v, 1,400,000 | ... 108.500 | ... ...1,519,000 1,400,000 25,122 10/02/2012 | 10/15/2018
01551U AB 0|ALGECO SCOTMAN GLOB FIN ,053,260 ..1,007,000 .22,694 01/18/2013 | 10/15/2019
018772 AR 4 |ALLIANCE ONE INTL INC . 754,000 32,917 07/26/2013 | 07/15/2021
02005N AD 2| ALLY FINL INC....ovvuivriiriicirerissieseiineniseisseisssssssiseessensssessessnneess | envne | oo | eevvseinnes | w3FE | v 2,108,750 | ... 112.750 ..2,424,125 22,132,322 | oo | i 8,853 [ | [ 00006.250 [ e 6410 [ ID e | e 11,198 | e 123,438 | 06/11/2013 | 12/01/2017
02005N AE O|GMACINC  enenseessssnnnsenensnssssnnsennns | vene | oo | vevevnerines | w3FE | v 147,480 | ..o 119.632 179,448 03/10/2010 | 03/15/2020
02005N  AJ 9| ALLY FINL INC....ovourrrriericirerrsseisseinenissisenssssssssssessensseesssssneess | ennens | oo | wevvseennes | w3FE | cviiiieiinnnnn 157,500 | ..o 116.912] ... 07/27/2011 | 09/15/2020
02005N AM 2| ALLY FINANCIALINC  ooiocvnveneeensssesssississnssnsenssnnnes | vvveens | oo | wevvernniees | W3FE | v 501,898 | ... 104.561 | ... .501,045 08/07/2012 | 06/26/2015
020790 AB 9| ALPHABET HOLDING CO INC (PIK) .....covveuerrrnrrrnerreriseeserienireniine | veeene | oo | vervvseiines | wBFE | v 1,205,250 | ... 103.500 ... ..1,204,249 12/06/2012| 11/01/2017
02154C AC 7| ALTICE FINANCING S.A......ccimrviirnennrernineeeinenesnsnseessnnensssssnnens | vvvvens | oo | eevvevnnones | AFE | 402,500 | ... 101.000 .................404,000 | .................400,000 | .....coevrrrne 12/12/2013 | 01/15/2022
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023850 AA AMERICAN APPAREL INC........ccvueviriiiiiiniinerierieressesssisssiesienens | coveene [ [ LBFE cnn..582,000 | ... 93.000 | ..ovvvuirnrinns 558,000 | ..coverernnns 600,000 | ..ccocvvrerncen 558,000 | ............. (25,290) | w.ovvverrerrn 1,290 | v [ | 000 13.000 | 100 13.670 | AOLcoce | oo 16,467 | .ovoerrenes 41,383 | 04/01/2013 | 04/15/2020
02406P AN AMERICAN AXLE & MFG INC......ovvvrrereireierieriesineesssisesssssenes | cavenne [ CAFE] 50,000 | 103.220 | cooovvvrnrirnne 51,610 | oo 50,000 | .ooovvrvrerirennns 50,000 [ coouvereeereirerinein | eerenerreneenesenins | e 349 11/05/2013 | 02/15/2019
025815 AA AMERICAN EXPR CENTURIION  ...viiiiirienisisssieensseenseniees | e . JGAFE] 998,220 | 100.371 ..1,003,710 .1,000,000 L1191 01/28/2013 | 11/13/2015
0258M0 CZ AMERICAN EXPRESS CR CORP...........c....... I I . | AFE] 999,040 | ... 103.073 | . ..1,030,730 | .. 21,000,000 | oo 999,861 | oo [ 205 [ [ | 8125 | 5140 | FAL | s 17,938 . 08/20/2009 | 08/25/2014
0258M0 DJ AMERICAN EXPRESS CR CORP................... I I AFE] 998,960 | ... 100.304 | ..o 1,003,040 | .cooovrrnne 1,000,000 | .oveererrrn999,043 | i | o83 [ ...8,972 07/24/2013 | 07/27/2018
02665W AC AMERICAN HONDA FIN CORP ......ccouivirririiininirierierereeiseiessiinens | coveene . AGIFE| 996,140 | ... 99.908 999,080 .1,000,000 ..4,781 10/03/2013 | 10/10/2018
02666Q M2 AMERICAN HONDA FINANCE .......covviiiieiiniinseneeissensecssssssisenes | caven . | AFE] 999,430 | . 97.780| . 977,800 | .. 21,000,000 | cooiereenrnei999,525 | oo [ 95 [ | e [ e 1600 [ 1810 [ FAG | 6,000 | coorvrrnnnne 7,867 | 02/12/2013 | 02/16/2018
026874 BT AMERICAN INTL GROUP INC e [IEST00 IOS I V2FE 333,599 | 125319 | o 626,595 | ..o 500,000 | .ovivireererne333,599 | o [ [ [ | 8250 [ 1 14810 [ FA | e 15,583 | oo 41,250 | 08/13/2008 | 08/15/2018
026874 CU AMERICAN INTLGROUP .. | cvvenne | e | W2FE | 1,981,540 | 107.271] . ..2,145,420 .2,000,000 | coeovrreerrn 1,983,898 | oo [ v 1508 [ e | e [ e 875 [ 4990 [ D | s 8,125 | oo 97,500 | 05/21/2012 | 06/01/2022
026874 CX AMERICAN INTL GROUP INC et | s | v | W2FE | 999,750 | . 100.708 | . ..1,007,080 | .. .1,000,000 | ... ..999,766 | .... | 13,313 08/06/2013 | 08/15/2020
02922X AG AMERICAN RENAL HOLDINGS..........ovvvorerirremerimerrineriereresesseissies @ | | | AFE | 1,209,750 | ... 100.000 | ..ocvvvvreneee 1,225,000 | ..coovrrenee 1,225,000 | ..coovrrnneee 1,210,715 (1,082) | ... 2,047 | oo [ [ | e 0190 | NFAC | s | e 55,032 | 02/15/2013 | 08/20/2019
02986D UM ARYSTA LIFESCEIENCE SPC ......cocovivierierireiinseiseiinsnins @....| ...125,000 | ...... 101.625 | voovvvverenn 127,031 | i 125,000 | cooovvrerinns 125,000 2372 | 3,008 | 05/22/2013 | 11/30/2020
03077 AA AMERIGAS FIN CORP / LLC......evvrireireririnneierseieierissiseiessssisseennns | v . . ..201,375 | ... 109.500{ .................219,000 | ...... 200,000 | ... 201,116 |.... o . ..1,638 13,500 | 02/14/2012 | 05/20/2020
030981 AF AMERIGAS PARTNERS L P.....coouririrrierieriesessenississssssssssensenens | cavenne e | WBFE | e 309,188 | ...... 107.250 | v.ovvvrerrnnn. 332,475 | oo, 310,000 | ..coovrerirnens 309,318 [ oo | e (51 I RN ..3,107 20,150 | 01/25/2012 | 05/20/2021

030981 AG
032803 AB
03523T AV

AMERIGAS PARTNERS L P......coovviiiniinniieriierisenississiessiiesienins | coviene .
GLOBAL GENMERGER SUB  ....cooovrireecncnisieniccncinas [ s .
ANHEUSER-BUSH INBEV WOR

03/01/2013 | 08/20/2019
42,411 | 03/13/2013 | 12/15/2020
50,000 | 03/24/2010 | 04/15/2020

...... 107.750 | .
...... 116.500 | .
...... 111113 .

..2,500,360

03523T BE ANHEUSER BUSCH INBEV WORL 01/07/2009 | 01/15/2019
03523T BP ANHEUSER-BUSH INBEV WOR 926,010 07/13/2012 | 07/15/2022
035242 AA ANHEUSER-BUSH INBEV FIN 920,160 01/14/2013 | 01/17/2023
03674P AK ANTERO RES FIN CORP... 454,500 10/24/2013 | 11/01/2021
037411 AS APACHE CORP. 281,623 01/23/2007 | 01/15/2017

037411 AX APACHE CORP. ..1,028,650 15,104 11/30/2010 | 02/01/2021
037735 CQ APPALACHIAN PWR CO 3,112,410 10,483 10/12/2010 | 05/24/2015
037833 AK APPLE INC.....ccoovvirriinriinnniisnriisnnisnneisnniisscsisssssssesssnnsssnnsnnnn. | LS | o [ | WIFE | 1,987,190 | 1......90.141 | ........1,802,820 | ..............2,000,000 | oo 1,987,917 | oo | i 127 [ | v [ v 2400 [ 1 2470 [MNL | 7,733 05/09/2013 | 05/03/2023
039380 AE ARCH COALINC.... ...1,556 35,000 | 06/11/2012 | 06/15/2019
039380 AJ ARCH COALINC.... . . . 267,000 | ooveereenn(28,451) | e 519 [ | s [ 20009875 [ 110010.200 [ D | 1317 | 31,600 | 12/17/2012 | 06/15/2019
039380 AK ARCH COAL INC.......ooooirriinniinnisnnissnisnsisnsssnssisnnsisssssssnses | ennees | o [ eovnnniens | WAFE | i, 100,000 | ........ 99.750 | ..o 99,750 | .oovverirnns 100,000 | ..... 99,750 3N 12/12/2013 | 01/15/2019
03938L AU ARCELORMITTAL ..202,375 | ...... 105.309 | . 210,618 | ...... 200,000 | ... 202,375 ...4,000 12,000 | 12/04/2012| 03/01/2021
03938L AX ARCELORMITTAL . . ...526,250 | ...... 108.765 | . 543,825 | ..o 500,000 | ..cccoovrnneens 526,250 | ... . . 6. 11,813 33,750 | 12/05/2012 | 02/25/2022
039686 AB ARDAGH PACKAGING.........coooriiririniiniisissesisissississssnnnes | coniens | | WBFE | 839,188 | ...... 109.000 | ..ovvvvvrnnces 872,000 | ...... 800,000 | ...... 831,535 | ..o | i [(CHIC ) R ISP [N 9.125 8.340 |AQ...... 15,411 73,000 | 07/25/2011 | 10/15/2020
03968X AB ARDAGH PKG FINIMP HD USA  ....ccoociesicccecisiiens | v . ...210,104 | ...... 107.986 | . 215972 | ...... 200,000 | ...... 207,627 3114 07/19/2012 | 10/15/2017
03969A AA ARDAGH PKG FINIMP HD USA  ....covncecnciens | v . . ...200,000 | ...... 100.999 | . 201,998 | ...... 200,000 | ...... 200,000 2,100 01/16/2013 | 11/15/2020
03969A AB ARDAGH PKG FIN/MP HD USA  .....coooiicicenicccecnisiies | e | | AFE | 395,500 | ........ 98.651 | ..o 394,604 | .....cccvvnnes 400,000 | ...... 393,015 | .oiiieereee(2,698) | o213 | [ | 4875 | 15020 | MNLLL | 2,492 06/12/2013 | 11/15/2022
04226Q AD VIKING ACQUISITION INC.......coooorriimriinniissnisssissssissescsniinnns | ceveees e | WBFE | i 204,911 | L 97.000 194,000 ....200,000 .3,083 11/01/2010| 11/01/2018
044209 AF ASHLAND INC s | cenieae . . ..148,589 | ....... 95.173| . 142,760 | .. 150,000 | e 142,760 | enn(5,931) | 102 | | e [ e 750 | ABTO [ FALLL | 2,692 02/21/2013 | 08/15/2022
044209 AK ASHLAND INC.......oooiiiiiriiniiseicesicisssissiesessssisssssiesienins | cnniiae e | WBFE | 452,188 | ... 102.380 [ ..ocvvvviirens 460,710 | cooovnnn 450,000 | ..ooooerreneend51,937 | i [ i (251) [ | [ 00003875 [l 3760 [ AO [ e 3,681 | .o 11,092 | 06/12/2013 | 04/15/2018
045086 AD ASHTON WOODS USA/ FINANCE  .......ccovmvirercirinsieniiecirniias | v . ....500,000 12,986 18,047 | 02/06/2013 | 02/15/2021
04523X AB ASPECT SOFTWARE INC.......cooouiiriciinniiceienicssississiesiissisiins | cnniene . . . . ...400,000 | ... 398,704 | 19,950 | 25T [ | e [ 200100625 [ 110,730 [ MNL | 5431 | s 42,500 | 03/04/2013 | 05/15/2017
047478 AA ATHLON HLDGS LP/ ATHLON F....covvvuiiiiierirriniinsiseiieniesissnins | coviene [ CBFE | e 911,900 | ...... 105.300 [ ..ovvvvrirens 947,700 | ..ccoovvvrenn 900,000 | ..ccoovvvrunnn 911,111 14,012 32,819 | 05/16/2013 | 04/15/2021

O O W NO 2B O ®NON OO O DOWE O BENNNO DO 0T WWEO WO O oo © O ®

050095 AM ATWOOD OCEANICS INC........coovvriiriiiniissiciecississsississiinnens | conieas [ VFE ] 565,250 | ...... 107.250 | ..o 589,875 | ...... 550,000 | ...... 563,171 (641) [072510) T OO ISR ISP 6.500 5.990|FA....... 14,896 27,625 | 06/18/2013 | 02/01/2020
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052068 AB 9|AURORA USA OIL & GAS INC B [ LBFE 811,500 | 103.500 [ ..oovvvvrirens 828,000 | ..ccooverernnens 800,000 | ..ccoovererncen 810,552 AO..oo. | o 15,000 | .ovvrvene 31,667 | 06/12/2013 | 04/01/2020
05508W AA 3 B [ V3FE 499,375 | L 96.500 | ..oovovirarennn 482,500 | ..oooorernenns 500,000 | ..coovrnrrernnns 482,500 D [ s 1,927 | oo 11,370 | 06/12/2013 | 06/01/2021
05531F AG 8|BB&T CORPORATION AFE| 997,010 | . 104.739 ...1,047,390 998,629 MS...... ...9,422 32,000 | 03/07/2011 | 03/15/2016
05531F AL 7 |BB&T CORPORATION  ..ooirecircrierrnerneesssensensssesssnssenssensssnnnns | sevvene | oo | wvevneevnnns [ W TFE | v 499,090 | ..o 99.144 495,720 | .. ...500,000 | .... FA oo | e 3,022 | e 8,022 | 08/07/2012 | 08/15/2017
05531F AN 3| BB&T CORPORATION.......ccovvrmrvrerinieierineiennnnseisnssesenssnsesensssesenss | sovvene | oo | evvverennnns | W TFE | .. 998,540 | ... 99.428 994,280 | ....ccovunee 1,000,000 | ...oovvvvnnend 998,689 JD....... 683 10,250 | 06/14/2013 | 06/19/2018
05578M AA  0|BMC SOFTWARE FINANCE INC.........cccccouvrmmrimmmrererinneneninenirenerene [ eovnene | oo [ vevevneens | #BFE | iiiiiiirn.957,500 | ... 103.020 978,690 | ...... 950,000 | ...... 956,040 30,875 09/16/2013 | 07/15/2021
05590W AA  2|BOE MERGER CORP  .ooiiciveneierieeineeneisensenisessssnsnnnes | ennens | oo | veverneenes | #BFE | .. 346,438 | ... 371,875 | .o 350,000 | oo 347,109 5,542 11/30/2012| 11/01/2017
058498 AQ  9|BALL CORP.......cccovtviririciinrierierissisesissiisensesisssisssssesssinessensnns | vvnene | oo [ verereenes | 23FE [ 320,250 | ..o ..315,750 315,750 2,204 06/12/2013 | 05/15/2021
059165 EF  3|BALTIMORE GAS & ELEC CO.......coecovvrerrrnerierireeeneerssnisserssensneenens [ evveen | oo [ veverneenne | 2FE | iiiiii00.999,570 | ........96.014 | .................960,140 | ..............1,000,000 | .cocvvrrrrenecs 999,601 18,053 06/12/2013 | 07/01/2023
06051G EA 3 |BANK AMER FDG CORP. 998,945 FA....... 27,083 65,000 | 07/23/2009 | 08/01/2016
06051G EC 9 |BANK AMER FDG CORP 21,496,208 | [0 e [ [ 5,626 | 5670 | 42,188 84,375 | 06/17/2010 | 07/01/2020
06051G EK 1|BANK AMER CORP 2,000,000 21,997,946 | e [ e 780 [ | [ 3750 [ 03790 [ W | s 35,208 | c.covvernnens 75,000 | 07/07/2011 | 07/12/2016
06051G EQ 8|BANK AMER CORP. 1,000,000 .998,053 MS...... 10,656 38,750 | 03/19/2012 | 03/22/2017
06051G ET 2|BANK OF AMERICA CORP 2,000,000 21,992,236 | oo [ e LTI [ | e [ e00002.000 [ 002,100 | S | e 18,889 | oovoererne 20,000 | 01/22/2013 | 01/11/2018
06051G EU 9 |BANK OF AMERICA CORP 2,250,000 22,237,126 | oo [ e 1,009 [ [ [ 00 3.300 .00 3.370 | W 35,063 37,125 | 03/19/2013 | 01/11/2023
06053F AA 7|BANK AMER CORP 1,000,000 999,220 | ..o | erereneeieniennnn30 | v [ | e 4100 | 4100 [ . 17,994 07/18/2013 | 07/24/2023
06406H BP 3 |BANK NEW YORK MTN BK ENT... . 1,000,000 998,697 | ..evvvvveriecineins | v 183 | s [ | 600 | 14620 | o | e 21,211 | s 46,000 | 11/06/2009 | 01/15/2020
06406H BU 2| BANK NEW YORK MTN BK ENT......coconvvirimmrinnirerreninenneninniinenne | venne | oo | vevvvniones | WAFE | 1,497,450 | ... 106.011 ,590,165 1,500,000 ..1,498,089 25,938 62,250 | 01/25/2011 | 02/01/2021
06406H CJ 6 |BANKNEW YORK MTN BK ENT......ccoonivrmrineennrinnrnerireneneensninsennns | cvvene | oo | wvvneevnene [ W TFE | ciii00000.2,699,217 | ..o 97.857 ...2,642,139 2,700,000 2,699,342 | oo | 125 [ | e [ e 1.350 [ 0 1.350 | MSe | e 11,644 | oo 18,225 | 03/04/2013 | 03/06/2018
06739G AR 0[BARCLAYS BANK PLC. 1,500,000 1,538,379 | oo | v (BA13) | o [ e | v D125 4830 | I | v 36,943 | .o 76,875 | 07/20/2010 | 01/08/2020
07330N AD 7|BB&T BRHBKG & TR CO GLOB, 2,000,000 | .oocvereees 1,999,626 12,139 09/19/2013 | 10/15/2018
073902 KF 4|BEAR STEARNS COS INC 1,000,000 979,433 ...8,981 53,000 | 08/01/2007 | 10/30/2015
07556Q AV 7 [BEAZERHOMES USA . . ...300,000 | .... 293,007 D [ s 1217 | oo 27,375 | 07/24/2012 | 06/15/2018
07556Q BB 0[BEAZERHOMEUSA ..csnesenenssseseessninseens | evveee | oo [ eovnevnnees | Z4FE | 00,303,125 | ......108.000 | ....ocveerr0.324,000 | oo 300,000 | ..coovrrrinnens 302,421 AO..co [ v 4,196 | o 19,879 | 07/19/2012| 04/15/2018
07556Q BD 6 |BEAZER HOMES USA INC ...100,000 | ..... 99,960 FA..... 23,021 | 3,625 | 04/16/2013 | 02/01/2023
07556Q BE 4 |BEAZER HOMES USA INC ..200,000 | coooevrvirinn 197,145 MS...... ..3,792 09/25/2013 | 09/15/2021
079860 AG 7|BELLSOUTH CORP .ot . 1,000,000 | ..cooovrvnne 1,001,531 MS...... 15,311 52,000 | 09/22/2004 | 09/15/2014
085789 AF  2|BERRY PETE CO....cccoevvririiririrerinrierieninsisesiensssessensssnsssessennses. | evvene | oo [ vevernenes | 4FE [ iiiiiiin..503,625 | ... 101.750 | ... 508,750 ...500,000 | ...... 501,750 MS...... ..9,385 30,281 | 07/17/2013 | 09/15/2022
086516 AM 3| BEST BUY INC.....coovveerereiririeireriesirnessssiseissssessssensssssseessesssnsees | ennens | oo [ veeerneens | 2 3FE [ 599,991 | Lo 105.326 | ..ovvvncrrnnnns 631,956 | .................600,000 | ...... 599,998 FA....... 13,750 07/22/2013 | 08/01/2018
088609 AA  0[BI-LOLLC/BI-LOFIN COR....cocvvvvrereierseiscrernnississississnssnssensnsnns [ evviene | oo | veverinens | WBFE | .. 346,500 | ... 104.520 | ... 365,820 346,656 MS...... ...8,469 09/17/2013 | 09/15/2018
09179F AJ  1|BJ'SWHOLESALE CLLUB INC ......ccovvvverrerrnrenensernernererneesceennns | @ | oo | vevivveiines | WBFE | il 577,100 | ... 101.875] ... 590,875 577,177 NIA oo [ o [ e 4,473 | 11/14/2013 | 09/29/2018
09531S AB 3 |BLUE BUFFALO CO LTD (BANK LOAN).....c.cerermrrerenrirernrincrernenee | @ees [ oo [verivine | W3FE | 875,017 | oo 101.167 | ... 901,415 878,171 N/A..... 64,179 | 12/05/2012 | 08/07/2019
10112R AQ 7 [BOSTON PPTYS LTD PARTNERS........cccococmmmrmerrmrenennsniseriveesinennes | vevieee oo [ evvveriven [ 2FE | 1iiiineer 1,096,060 | ... 114518 ... ..1,068,538 AO...... 58,750 | 02/28/2011 | 10/15/2019
10112R AS 3 [BOSTON PPTYS LTD PARTNERS........cccoevmmrrmerrmrernenrsnnensersenssinennns | sevveee oo [ evvverivens [ 2FE | .. 976,085 | ... 101.975 ... 981,739 MN...... .41,250 | 02/28/2011 | 05/15/2021
10112R AV 6 |BOSTON PPTYS LTD PARTNERS 497,070 . ....6,076 | 04/02/2013 | 09/01/2023
10112R AW 4 |[BOSTON PPTYS LTD PARTNERS FA....... 06/18/2013 | 02/01/2024
110394 AE  3|BRISTOW GROUP INC .o | veie [ oo | evvenieens [ W3FE | iiiii2.200,000 | ......106.467 | ................212,934 | .................200,000 | ...... 200,000 AO...... 12,604 | 09/27/2012 | 10/15/2022
111021 AG 6|BRTISH TELECOM PLC ....cvvovvecernnerverirereseernenissnsenisenssnnnnnes | vevee | oo | eevvevenns | w2FE | 499,930 | ......101.604 | .................508,020 | .................500,000 | ..ccccrerrrnec 499,965 JD....... 15,000 | 06/19/2012| 06/22/2015
11102A AA 9| BRITISH TELECOMMUNICATION........cooirimrmmrerneerersneireessreasnnnens v 1,712,325 | .......1,500,000 | oo TAT4,537 [ v | 5,362 | i [ e | e 5.950 | <....6.430 [ ... 03/19/2008 | 01/15/2018
11283W AA 2| BROOKFIELD RESIDENTIAL ....ovvviverrnicinereiensseennsissessnssnnsennns | evvvees | oo | eevvernninns | WAFE | v 864,377 | oo 103.750 | ... 861,979 01/17/2013 | 12/15/2020
11283Y AA 8| BROOKFIELD RESIDENTIAL PP.......ccocovmivirmrinreniniseeerissnsennsnenens | cvevens | oo | vevvvseinnes | Z4FE | ciiiiiiinn..600,000 | ... 100.239 ... 601,434 | ................600,000 | ...oovevrnvened 600,000 06/18/2013 | 07/01/2022
12008R AG 2 |BUILDERS FIRSTSOURCE INC.......ccccosvurmmrimernmieerinerneisenssssesensns | eevene | oo | evveiivnnes | WBFE | ciiiiinennn.502,345 | ... 105.300 | vooovvvnernnnns 526,500 | ................500,000 | ..oooiirnninns 502,215 IDeien | e BATT | s 19,274 | 06/12/2013 | 06/01/2021
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120462 AA 4 |BUMBLE BEE ACQUISITION CO VAFE] e 348,615 | 109.500 [ ..ovvvvrirenes 365,730 | ...... 334,000 | ...... 346,028 (620) (1,911 | oo | eerrverrerseeeneienns | eereern.000 | 1100 7830 [ D [ oo 1,336 | oo 30,064 | 04/17/2013 | 12/15/2017
12046Q AA 1|BUMBLE BEE HOLDCO S C A LBFE | 395,143 | L 105.770 | coovercrrrens 423,080 | oo 400,000 | ..cooorernenns 396,695 | ...cccorvrirnen (458) | ovvorevrrirens 846 | ..o | e | e 3625 [ 100009820 [MSe | i 11,336 | oo 37,297 | 05/20/2013 | 03/15/2018
121579 AG 1|BURLINGTON COAT FACTORY.......ccocrmrirermrrreirernrermnnsissnsnsensensnnns | vvevens | oo | wvvernnenns | WBFE | v 520,483 | ..o 113.250 566,250 | .......c0eeee.500,000 | coviirieenn 517,380 | oo 1,996 | iviiieid(2,565) | e | e | 000 10.000 | e 910 | FALLL | e 18,889 | ..ovvrene 47,500 | 02/19/2013| 02/15/2019
12189L AM 3| BURLINGTON NORTHN SANTA F.....ccoovvuvrrrmrrmercrineenneinssnsennenens [ vnees | oo | evvvrveronns | W AFE | it 1,000,000 | ... 93.127 931,270 8,833 15,250 | 03/05/2013 | 03/15/2023
12189T BA 1 |BURLINGTON NORTHN SANTA F.....coovvvirmrnernrnerisnnerensniseerennnns [ vvene | oo | veverinees | w2FE | 1,995,030 | ... 114.559 ...2,291,180 03/12/2008 | 03/15/2018
124857 AE 3| CBS CORP NEW.....oosvvviririrerieriniesninsrinenieniseessnsissisesisensssenes | vevee | oo | veveenniones | w2FE | i 498,660 | ... 102.053 510,265 10/04/2010 | 02/15/2021
124857 AG 8| CBS CORP NEW......osvveiriierierierineeissisenseniessssessssisesssssssssensons | oneens | oo | evvevnennns | 2 2FE | i 1,482,710 | oo 95.711 ...1,435,665 1,485,355 05/01/2012 | 03/01/2022
1248EP AU 7|CCO HLDGS LLC/ CCO HLDGS 443,470 ..1,369,531 15,419 91,000 | 09/22/2011 | 04/30/2021
1248EP AW 3|CCO HLDGS LLC / CCO HLDGS 543,800 | .................500,000 | ...... 518,659 11,370 36,875 | 04/16/2013 | 06/01/2020
1248EP BC 6|CCO HLDGS LLC/CCO HLDGS 425340 | oo 450,000 | .ooovvrririnne 425,340 02/28/2013 | 09/01/2023
12505B AA 8 241,875 | ...... 250,000 | ...... 241,875 03/11/2013 | 03/15/2023
12513G AJ 8| CDW LLC / CDW FIN CORP.......cvvuurereirnrineiserississessesssssesessssinns . ..46,310 | .. 46,310 05/03/2011 | 10/12/2017
12513G AX 7|CDWLLC/CDW FINANCE  ooooiecvescrennessessisenssssessenssnnnes | vvenne | oo | veverinnens | WAFE | .. 552,875 | ... 111.750 | ... 614,625 | .. , - 552,240 01/27/2012 | 04/01/2019
12543D AR 1 [CHS/COMMINITY HEALTH SYS ....cccosivnvinerrnrinerrenenseessensenssnene | veevnee oo [ eevveiiren [ W8FE | 1,000,000 | ... 104.375 ... ...1,043,750 ..1,000,000 08/08/2012 | 08/15/2018
125581 GH 5| CIT GROUP INC......ooooirvriiirerricrirerieisiesiersnsssiessssssssenssessssnseens | vvenens | oo | eovvernnenes | 03FE | viiiiiiiennnn. 300,000 | ... 107.720 ... 323,160 300,000 02/02/2012 | 02/15/2019
125581 GL 6| CIT GROUP INC......oovvvuirierirrerieinninerierieseseesssissensessenssenssnsnens | vevee | oo | vevevnerines | w3FE | civiieinnnnn450,000 | ... 107.635] ... 484,358 03/12/2012 | 03/15/2018
125581 GM  4|CITGROUP INC  ooscnrneeeeeeseesssisensenienssssssninnees | onves | oo | eevnseinnns | w3FE | viiiiiiinn.850,000 | ... 107.750 | ... 915,875 850,000 05/01/2012 | 05/15/2017
125581 GP  7|CITGROUP INC cooiicnrseiverrereseeisnisenienienssesssninnns | vevee | oo | veveeneiones | w3FE | i 362,250 | ... 104.385 ..365,348 .360,129 03/01/2013 | 08/15/2017
125581 GQ 5|CITGROUPINC neseeeeneenenissensensesssesssenssssnnens | oneen | oo | cvevvvennes | w3FE | iiiiieinen.600,000 | ... 97.760 586,560 586,560 07/31/2012 | 08/15/2022
125896 BK 5| CMS ENERGY CORP........ccconsivmrinrinnivcrinnisnnicsnisniscsisnisnsesnenns | B oo | e | L3FE | i 498,445 | ... 107.766 538,830 03/07/2012 | 03/15/2022
12623E AD 3| CNH CAP LLC......cooovirierierieesrinerreniresiseesssissssssssesssessssssssssnenes | vevene | oo | vevvseennes | w3FE | v 100,438 | ... 103.530 103,530 | .. . 100,348 06/21/2013 | 11/01/2015
12624D AB  8|CPMHOLDINGS INC  .oooiivcveecrverceinereennieeenissnenssnsnes | @ [ oo [veriviinen | AFE | i 784,048 | ... 100.375 798,232 | .o 795,250 | .oovvvvrirnene 786,755 | .ovovvveerirericrnees | vrverieneneenn 2,024 | i [ e | 0250 [ NJAC [ e [ e 53,093 | 08/16/2012 | 03/01/2018
12626C AA  0[CPGMERGER SUB LLC........ccoceummremrrverirerineessniseiseninesnenisssnnnns | vevveee oo [ evvveriven [ WBFE | ciiiiis...350,000 | ... 104.000 ... 364,000 | ...... 350,000 | ...... 350,000 7,078 09/24/2013 | 10/01/2021
12626P AK 9| CRH AMER INC......ccoovrireirriniinerieriseiseisseissenseniseesssnssssissnsnssns | cenvens | oo | vevvseinnes | w2FE | i 1,496,985 | ... 105.580 [ ..cvonvenee 1,583,700 | ..cooovrrrne 1,500,000 | ..cooovrrene 1,498,754 | ..o | v DT | i | ceevnerneninsesnninns | e 125 [ 8160 [ | e 28,531 | oo 61,875 | 11/30/2010 | 01/15/2016
126307 AC 1| CSCHLDGS INC.......coovrvvriririnririnrirersnrneirersniseerenssssssssssensssnseseninns | svivens | oo | evvvernnenes | 03FE | v 300,000 | ... 117.750 294,375 | ...... 250,000 | ...... 293,742 | oo | eovrrirennceenn(6,258) | v v | creerenn8.625 | it T30 | FA it | e 8,146 | ..coovvvrne. 10,781 | 02/22/2013 | 02/15/2019
126634 AC 8| CVR FEF LLC/COFF FININC  ..covoceieeceereneencniseenenisnnsseninenins [ vveen | oo | cvvvvernns | ZAFE | iiiinnne..400,000 | ... 99.520 398,080 | ...oovvvrirnns 400,000 | ...... 398,080 4,333 26,578 | 10/10/2012 | 11/01/2022
126650 BH 2|CVS CAREMARK  ocnneieneesenssesenssenissssnssnns | cenvens | oo | vevvneinnns | w2FE | i 466,396 | ... 113.308 552,943 2,338 28,060 | 07/31/2007 | 06/01/2017
12686C AZ 2|CABLEVISION SYSTEMS CORP VAFE ] 996,125 | L 112115 ... ...1,009,035 976,554 | ... v | e (15,441) | v | e | e 1750 [ 10005490 [ AOLc | s 14,725 | oo 69,750 | 09/25/2012 | 04/15/2018
12768R AA 5|HARRAHS OPER ESCROW LLC/H LBFE| . 428,438 | .. 57.500 | ..vvorirrinns 373,750 | ..ccocererrrn.650,000 | oo 260,000 | ............ 168,614 17,496 82,875 | 03/29/2011 | 04/15/2018
127693 AE 9| CEASARS OPERATING ESCROW  .....oevvvevvvrcirerneirnennisnsnireninnns | vvvinee | oo | evvvervnnnns | WAFE [ i 981,243 | L 97.250 972,500 967,224 ..(15,016) | .. 34,000 52,219 | 09/19/2013 | 02/15/2020
127693 AH 2| CAESARS OPERATIONG ESROW  ......ccvoieririicreriennnenienenennenns [ vveen | oo | evvvvernns | SAFE | 1,224,625 | ... 97.250 ..1,215,625 21,215,625 | v (11,268) | oo 2,266 [ o | e [ 09,000 [ 1 9.400 | FALcot | o 42,500 | ..oooovrrrne 49,500 | 09/19/2013 | 02/15/2020
128690 AA 2| CALCIPAR S A....oiiiiiciceineneiississsissississsssssisssssessssssssssssssessees | conves | oo | seveseinnns | w3FE | viviieinnnn. 569,500 | ... 107.000 ... 642,000 STT,971 | e | e 082 | s v | e 8875 | 100 7880 | MNLc | 6,875 | coovrerens 41,250 | 11/02/2011 | 05/01/2018
131347 BW 5| CALPINE CORP........coccovirirerirmriririininsrireriesinenississnssessessnessensnees | coevee | oo | veveenerines | w3FE | civiieiinnnn.684,625 | ... 110.000 ... 684,200 677,519 17,623 46,650 | 12/04/2012 | 02/15/2021
131347 CA 2| CALPINE CORP........cocoosirrcrinrireersriserieriesisneessssisssnssesssssssessssssnsees | conves | oo | wevevseennes | w8FE | cvvineinnnnnn 347,176 | 102.500 ... 358,750 347,242 .3,558 10/17/2013 | 01/15/2022
136375 BS 0| CANADIAN NATL RY CO....covvvvrvvenrirernnieirernsineerennsnsssssssesssnssessenss | vvenens | oo | evvernnenes | WIFE | i 995,710 | oo 100.393 | ... ,003,930 .999,966 22,825 49,500 | 04/24/2008 | 01/15/2014
14070H AA 6| CAPSUGEL HOLDINGS US INC.......ccconvvererrnrinerierineernensseessenssnsens | seevnee oo [ eevveriren [ WBFE | 150,000 | ... 101.875] ... 152,813 150,000 1,371 10/31/2013 | 05/15/2019
143436 AK 9| CARMIKE CINEMAS INC  ..cooiiicreceiscsnneenseenensniseneninees | vevene | oo | evvvevneines | WAFE | . 301,785 | i 108.500 | ... 325,500 301,431 2,827 22,125 | 04/20/2012 | 05/15/2019
146303 AF 9| CARTER WILLIAM CO.....covvirrerierrrinerierireneneesssnissrnenisessnesssessnees | coevene | oo | vevevnerones | w3FE | v 452,625 | .. 101.500 ... 456,750 | .. . 9,122 08/15/2013 | 08/15/2021
14743R° AB 9| CASE CORP.......coccovtrirririnrersrineiierissinesssssisssssssssssesssssisssssenssns | seeveee | oo [ eevsevinenes [ 08FE | ciieiiinennnn 257,500 | ooeee 110.780 ... 276,950 | ...... 250,000 | ...... 252,121 | o | e (940) | o v | e 72250 | 108790 | s | v 8,358 | ..ovvrrn. 18,125 | 01/23/2007 | 01/15/2016
147446 AR 9| CASE NEW HOLLAND INC.......cccovvvririrmrinrirnnrnniisnsnnerisssseirenssisnenenss | vvevens | oo | evvernninns | 03FE | viiiiiiininn.... 266,338 | ... 118.040 | ... ..295,100 | .. 250,000 | ...... 265,074 1,641 14,766 | 07/08/2013 | 12/01/2017
147448 AG 9| CASELLA WASTE SYS INC WBFE| iiiin..651,660 | ... 102.500 ... 666,250 | ...cvvnrernens 650,000 | ...ocvverernens 650,982 | ..oovovereren 27,404 | oo (162) | v e | verrne 1750 | et TT10 FA | e 19,031 | coovverrrns 50,375 | 12/20/2011 | 02/15/2019
149123 BX 8 AFE 92.567 | oo 462,835 | ..o 500,000 | ..ooorerernene 498,188 6,681 13,000 | 06/21/2012 | 06/26/2022
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14912L 3U 3| CATERPILLAR FINL SVCS MTN....ccvvurvirriririiriiiiesinenienisseserinns | wveens [ [ AFE] 997,510 | ...... 113522 oo 1,135,220 | ..ooovrreneee 1,000,000 | ..ooovvrnnend 998,791 | ..o | vvrnriveneenn 84 | s [ | 5,450 | i 5480 [AO...... | coovreverrns 11,506 | oo 54,500 | 03/19/2008 | 04/15/2018
14912L 4M 0| CATERPILLAR FINL SVCS MTN....ovvurirrirerrreierserieeesensseesseninns | eneens [ AFE| v 1,000,000 | ...... 103.374 | oo 1,033,740 | ..............1,000,000 | ...ooovveeerea 1,000,000 | ovonvorcirerrnrinns | ervnerrenieeineninnes [ cvnerneneninseinennnns | veeennnsnnnenennees | eeineennn 2750 [ 2.750 [ Do | e 14,285 | oo 27,500 | 06/17/2010 | 06/24/2015
14912L 5P 2| CATERPILLAR FINANCIAL SE ..o | enie ol AFE] 499,035 | L 97.507 487,535 | ...ooveeeennn500,000 | oo 499,193 | e i 188 s s [ e 1.300 | 1.340 [MS..ooo [ oo, 2,167 | o 3,304 | 02/28/2013 | 03/01/2018
14985V AC 5| CCM MERGER INC.......ceverrrerierieerreisirnerieniseesssessssssessesssssenee | cvnvene | oo | vevvneennns | wBFE | civiiiiiinne....604,883 | ... 105.500 633,000 604,005 8.960 | MN...... ..9,125 54,750 | 01/10/2013 | 05/01/2019
15672J AA 1| CEQUEL COM ESCRW.......cccccouvverimrinriiniinirscriesesniiensiensiscsisnins | eeneis | o [ vnveinnnes | AFE | innc....665,000 | ... 102.970 669,305 663,447 5.990 | MS...... 12,201 36,833 | 12/13/2012 | 09/15/2020
15672W AE 4| CEQUEL COMMUNICATIONS HOL.......coovevererernrrnrinerreninenrenirnnes | cvvine | oo | evvneeivens [ WAFE | ciiiiiiiiere..650,000 | ... 93.970] ... 610,805 610,805 | ..ooeeerree(39,195) | oo | e [ e | cveeeen.125 | s 5120 (Do | o 1481 | oo 19,340 | 05/13/2013 | 12/15/2021
15941R AN 0 CHAPARRAL ENERGY INC.......cccvvvurerermrinreinrinernereneerseessssisesssnsens | sevveee | oo [ eevverven [ W4FE | ciiiiiir..394,000 | ...... 112.759 ] ... 394,657 385,843 | ..o | everrneneene(3,894) | o [ | e 0.875 | 7.880 |AO...... . 06/25/2012 | 10/01/2020
15942R  AB 5| CHAPARRAL ENERGY INC........cccovuvrirernninererneinsinninerssnnsisensssseees | woveere [ oo [vevnninees | AFE | i 468,718 | ... 109.000 .490,500 465,290 11/01/2011 | 09/01/2021
15942R AD  1{CHAPARRAL ENERGY INC  ...cccoovirerverieinerserireneneennenssensnenisnnsnns | seeinee oo [ evvveriven [ WAFE | 521,750 | e 107.000 535,000 518,476 03/08/2013 | 11/15/2022
162821 AA 0| CHECKOUT HLDG CORP.......cccsvrvrmrrrrnrirernrincerenseissnnsnsensserensnnes | @ueer | oo | vvvvervvenns | WBFE [ i 468,440 | ... 83.071 539,962 537,779 06/12/2013 | 11/15/2015
165167 BZ 9| CHESAPEAKE ENERGY CORP........cccosvviirrnerinrrerienissensnnenreneine | vevene | oo | vevvvverines | w3FE | i 761,658 | ... 101.625 762,188 737,671 05/15/2012 | 05/15/2037
16524R AC 7| CHESAPEAKE MIDSTREAM PART........cccoovmrumemmmeirnernneenmensneniseennes | sevveee | oo [ eevverven [ 08FE | ciiiiiininn406,000 | ... 107.000 428,000 08/14/2013 | 04/15/2021
166751 AJ 6| CHEVRON CORPORATION......cccovvvrerinreierneesennisenssnssenssnssnssenssninne | wvvens | oo | evvernninns | WIFE | . 3,498,915 | ... 113.039 ..3,499,373 02/26/2009 | 03/03/2019
166764 AG 5| CHEVRON CORP NEW......cocoomrrmerimrineenmnissrserieneseesssisssnssensenens | oneens | oo | cvvvvvenenns | o FE | i 1,500,000 | ... 97.773 1,500,000 06/17/2013 | 06/24/2020
166764 AH 3| CHEVRON CORP NEW........ccccovvrirmriniirernsiininsiverssnnsirensnissssessssnsnnss | svniene | oo | evvvevnnnns | W TFE | i 1,000,000 | ... 96.543 965,430 ..1,000,000 06/17/2013 | 06/24/2023
170031 AA 6| CHIQUITABRANDS INTL . v | e | AFE | ee.n...603,120 | ... 108.500 651,000 603,018 06/12/2013 | 02/01/2021
171484 AA 6| CHURCHILL DOWNS INC......cccoiviricrirrirneerssiseisesiesessessssesssisnes | eeeens | e | AFE | ... 454,875 | L 101.750 457,875 12/17/2013 | 12/15/2021
172967 EV 9| CITIGROUP INC.......cvvvririerirrinirinrinsierieriesisnissnsesienssensnsinnes | vevee | oo | veveneones | o TFE | v, 2,968,840 | ... 128.611 ,215,275 ..2,811,782 07/20/2010 | 05/22/2019
172967 EZ 0| CITIGROUP INC......oovvvirierireercerseiserieriesssseesssnissensensessnensssnsnens | oeves | oo | vevvvneennes | o TFE | v 111,434 | L 103.900 116,368 111,900 09/15/2009 | 10/15/2014
172967 FD 8| CITIGROUP INC......oooririrriirernrirrirerineisinsiersssssienssiseeenseisssnnsnens | vevens | oo | evvvevnnones | WIFE | i 234,695 | oo 105.355 248,638 235,607 05/12/2010 | 05/19/2015
172967 FT  3|CITIGROUP INC  oooooceecscersrinerereseseesssnssensenienssessssnsnens | vevene | oo | veveeserones | o TFE | . 555,375 | ... 105.767 528,835 | .....cccoeee.n.500,000 | .oooroiirnnnns 548,932 10/03/2012| 01/14/2022
172967 GS 4| CITIGROUP INC.......ccrvvirirrinrirerrenirerniseireriseiessnsisensnsesenssisssiens | ceneeee | oo | evvveennnns | W TFE | iiiiii0.999,290 | ..., 98.413 984,130 1,000,000 | ...oovvveunend 999,381 04/24/2013 | 05/01/2018
172967 HC 8|CITIGROUP INC - . ceverernnn995,620 | ... 100.959 | ... ..1,009,590 | .. 1,000,000 | ...... 995,838 09/19/2013 | 09/26/2018
176553 GP 4| CITIZENS PROPERTY INS CORP FL ....ccouiierrinericrinecrsseiseieeienes [ e I AFE] 8,329,125 | L 113523 v 8,514,225 | .............. 7,500,000 | .ooovrenees 8,186,255 06/13/2012 | 06/01/2020
179584 AL 1| CLAIRES STORES INC......c.cevvirriireriiiirienierseneierissisesesisensssssienes | ereee e | WOFE ] 623,500 | 103.250 722,750 640,619 8.875]....... 10.830 | MS...... . 12/18/2013 | 03/15/2019
179584 AP 2| CLAIRES STORES INC.......coooivirririernierierieseseessssssseriessesssssenes | eneens e | AFE | i 512,161 | L 96.250 481,250 6.125] ......... 5.680 |MS...... . 07/15/2013 | 03/15/2020
179584 AQ 0| CLAIRES STORES INC.......cooouiiiriirrirneinerieiiesiseessssissssessesssssenns | eneens o | e | WBFE | e 774,000 | 93.250] ... 746,000 742,180 T.750] ... 8.400|JD....... . 12/11/2013 | 06/01/2020
184502 BE 1| CLEAR CHANNEL COMMUNICATL....ccvvuivireriinirriererrenesieseienesneins [ s | e | BFE | 272,710 | 101.040 ... 282,157 275,624 62,950 | ... 11.000] ....... 11.590 | FA....... 04/08/2011 | 08/01/2016
184502 BL 5| CLEAR CHANNEL COMMUNICATL...couvvurvrerierimeiaeeesnerseeeseeesseeins | eneens v | e | WBFE | .. 736,488 | ... 103.000 [ ..oovvvnrrnnens 772,500 738,151 | s | e 1,664 [ .o | ceeereiieeieenesinens | e 9.000......... 9.340 | JD....... 09/19/2013 | 12/15/2019
184502 BN 1| CLEAR CHANNEL COMMUNICATION ....ccooiviimrniimrinernnsserseinninnes | enee e | WOFE el .350,000 | 108.250 378,875 350,000 [ .vvvuieriierririiniens | e | e | e | e 11.250] ....... 11.250 | MS...... 02/21/2013 | 03/01/2021
18450J AP 0|CLEAR CHANNEL COMM  ..icvvnerverneenennseesensensinenns | @eves | oo [ eoveevvens | WBFE | . 738,263 | ... 96.736 781,573 755,133 10/24/2013 | 01/29/2016
18538R  AE 3| CLEARWATER PAPER CORP........ccccoommrimrrmnrinernerineeneeissenssnsisssns | eevvene | oo [ eoveeiivens [ W8FE | . 304,875 | ..eo. 107.348 ..322,044 304,032 21,375 | 04/05/2013 | 11/01/2018
18538R AG 8|CLEARWATER PAPER CORP  .....cceoivienvrncenerinnrnenieneseessnnines | cvieee | oo [eovvvivnees | W3FE | ciiiiiin..50,000 | ... 89.752] ... ....44,876 A4.876 | ..oovvveeerene(5,124) [ s | e [ e | e 500 | i 4500 | FA it | 938 | e 1,175 | 01/17/2013 | 02/01/2023
185401 AD 8|CLEAVER-BROOKS INC  .ooociicsrneiereeineeseessnissninenns | wveees | oo | vevvvseiines | ZAFE | 0. 360,770 | ... 108.500 | ... 379,750 359,800 30,285 | 04/16/2013 | 12/15/2019
191216 AR 1| COCA COLA CO.....cvvirrierririernnissirerississinsisenssssssensssssessessssssnes | vvenens | oo | evvvernninns | WIFE | v 498,470 | ..o 101.765| ... ..508,825 498,898 15,750 | 11/04/2010| 11/15/2020
19416Q EC 0|COLGATE PALMOLIVE CO MTNS 88.598 ... 885,980 10,442 | 04/29/2013 | 05/01/2023
20030N AP 6| COMCAST CORP NEW ...1,147,630 65,000 | 06/11/2007 | 01/15/2017
20030N AW 1 |COMCAST CORP NEW. 577,005 28,500 | 05/02/2008 | 05/15/2018
20030N BD 2| COMCAST CORP oottt 477,160 06/26/2012 | 07/15/2022
20030N BF 7| COMCAST CORP NEW ,396,725 ..1,466,517 06/11/2013 | 01/15/2023
202795 HV 5| COMMONWEALTH EDISON CO.....ccooivrmrimrirrineriensenesseesersnsins . ...1,062,900 999,831 07/26/2010 | 08/01/2020
20337X AA 7| COMMSCOPE HLDG CO INC.....ccovvrirernirernrirernninnineerenssissnnenienns | evnveee | oo [ vvrvecenn [ WAFE | i, 301,875 | ... 104.000 | oo 312,000 | ..coooreeerernn300,000 | oo 301,841 10,103 | 10/30/2013 | 06/01/2020
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205887 BQ 4|CONAGRAFOODS INC .....oovverreriinirieriereiesissisesiesiinens L2FE | 2,522,160 | ........ 98.550 | ..voorrene 2,463,750 | ..ovvverneen 2,500,000 | ...ovvereeen 2,518,807 | .oovvveerirerierinnns | e [T IS ) RTIRTEN BRSO B [ 20,583 | e 23,750 | 03/25/2013 | 01/25/2018
20605P AB 7|CONCHORES INC VBFE | e 125,000 | ...... 110.250 | voovrvrcrrnnens 137,813 125,000 | cooouererrenerreninees [ e | e | ceesessseisssesenes oo [ rvriennend,035 | 8,750 | 12/09/2010 | 01/15/2021
20605P AC 5|CONCHO RESOURCES INC  ....cccoocvvvrernnrneirernninsirnsiserssnsssisenssnines | woveene [ oo [vevnninnes [ W3FE |t 100,000 | ... 109.000 | ... 109,000 100,000 oo [ i 2,997 | e 6,500 | 05/18/2011 | 01/15/2022
20605P AD 3 |CONCHO RESINC......coccoveevereereereeenierssiesesnesnsesnsnsinssssesssnssnsenes | eovnee | oo [ onreneinne | 3FE | civvireennnn 309,563 | ... 103.250 ... 309,750 307,890 AO...... 12,375 | 10/29/2013 | 10/01/2022
20605P AE 1{CONCHO RESOURCES INC ......cccoooviuvmivmnrvcrerennncnnicssivenieniees | eevene oo [ evvveiiven [ WBFE | 928,125 | oo 103.500 ... 931,500 926,250 AO...... 28,875 | 05/20/2013 | 04/01/2023
209111 EE 9| CONSOLIDATED EDISON CON Y INC....c.ovvvveremremmrnrrrerererenennrens v | oo [evevervenns | WIFE i 93,373 | i 100.354 | ... FA oo oo 1,958 | 4,700 | 05/11/2006 | 02/01/2014
21036P AF  5[CONSTELLATION BRANDS INC ....covvvereierrerineerneninseesenisssiinenens | eevveee oo [ eevverivens [ w8FE | i 474,844 | .. 116.625 ... 583,125 MN.oooo | e ,832 | s 39,500 | 10/28/2008 | 05/15/2017
21036P AG 3| CONSTELLATION BRANDS INC ....cocovvvervrireererneinsinnisensnisensensnenes | woveene [ oo [rvevvninnes [ W3FE | i 124,180 | ... 107.250 ..134,063 124,858 10,469 | 11/28/2007 | 12/15/2014
21036P AH 1 [CONSTELLATION BRANDS INCQ .....ccovvvrreverrermneserrerienenensnsninnens | veeinee oo [ ervveriren [ W8FE |t 300,000 | ... 107.000 321,000 300,000 18,000 | 04/10/2012| 05/01/2022
21036P AK 4| CONSTELLATION BRANDS INC.......ocovvuirvrrreeerniirernnineisninenssnnsnes | wovvne [ [vevviinnes | 3FE | 100,000 | oo 95.031 95,031 [ covovvirerene(d,969) [ oo | e [ | e 3750 | e 3750 | MNL s | ieen825 | 1,740 | 04/30/2013 | 05/01/2021
21036P AL 2| CONSTELLATION BRANDS INC.......occevvmrrrrrriernrirsnnnississnssnssnssnnes | wvnere [ oo [evvrnernns | #3FE | i 1,027,070 | ..o 94.000 . 987,000 MN...... 20,701 | 06/20/2013 | 05/01/2023
21038T AA 6| CONSTELLATION ENTERPRISES........cccoeveneemnrisereriseenennseisenns | evveee | oo | wevneernnns [ WAFE | i 520,438 | ... 87.157] ... 435,785 FA oo 22,135 | s 53,125 | 08/01/2012 | 02/01/2016
210518 CQ 7| CONSUMERS ENERGY CO......coecomrirrrimernriesenneississssssnsssnsssnsens | eonnens | oo [ veveveneies | IFE | iiiiii.996,170 | ... 114.937| ... ,149,370 .998,005 MS...... 56,500 | 03/10/2008 | 09/15/2018
210795 QD 5| CONTINENTAL AIRLN PT TR 2....covvvvrinerrnrenenneniseesssnssensessssensens | eovvens | oo [ vneernenes | AFE [ i 154,875 | Lo 104.878 | ... 157,317 | .. . 154,875 AO...... 10/23/2013 | 04/29/2018
212015 AD 3| CONTINENTAL RESOURCES INC.......cccovvnvrrnireinerneirnrseirensnisnerenis [ evvene | oo | veverinncns | w2FE | 55,250 | ... 113.000| ...................56,500 | ..... 50,000 | ..... 54,298 AO...... 01/18/2012| 10/01/2020
212015 AF 8| CONTINENTAL RESOURCES INC........c.cccovvumerererrnerrerineenenissnnnenins | wvvene | oo [revervenes | 2 2FE | 125,000 | ... 113.875] ... L142344 | e 125,000 | cooovvrernrin 125,000 AO...... 09/13/2010 | 04/01/2021
212015 AH 4| CONTINENTAL RESOURCES INC.......ccocnvreerrnirmereeiseesenisnnisennns | evnenn | oo [ verereeeins | 2 2FE | i 454,750 | ... 104.350 | ... 469,575 . MS...... 08/13/2012 | 09/15/2022
216871 AC 7|COOPERU SINC ,700,790 1,500,000 ..1,499,676 06/13/2007 | 07/01/2017
21871D AC 7|CORELOGIC INC 763,070 | .. ...700,000 | .... 707,280 09/06/2012 | 06/01/2021
22576E AA 5|CRESCENT RESOURCES LLC 273,750 | ...... 250,000 | ...... 260,711 07/02/2013 | 08/15/2017
226373 AG 3|CRESTWOOD MIDSTREAM PRTNR 255,000 | ...... 250,000 | ...... 250,000 10/22/2013 | 03/01/2022
228189 AB 2| CROWN AMERICAS LLC/CAP CO.....oovvrrerieiircrriineieriersens e . ..46,813 | ... 50,000 | ..... 46,813 04/19/2013 | 01/15/2023
228227 BD 5|CROWN CASTLE INTLCORP  ...c.ovvvvirivrinrirnnrnerirenineesnisneniinnnes | evvvene | o [evvervnnes | #3FE | i, 791,600 | ..o 98.210] ... 759,163 | e 773,000 | .coovvcrirnnes 759,163 12/14/2012| 01/15/2023
228701 AC 2| CROWNROCKLP........cccosvemriniinerierineisseinseisesseseseessesssssesssssssssns | wnnees | oo [ eveeerneeins | #BFE | 1,013,938 | oo 103.500 [ ..cvonrrne 1,035,000 | ..cooovrvrne 1,000,000 | ..cooovrvrne 1,012,134 07/15/2013 | 04/15/2021
23283P AB 0 |CYRUSONE/LP CYRUSON FIN  .ooiiiivecernevcennsenennsnennnens | evvene [ oo [everiviinen | AFE | cinein...666,438 | ... 104.000 676,000 | .................650,000 | ...... 664,004 12/04/2012 | 11/15/2022
23290H AA 1|DEMATIC SAIDH SERV LUX  .ooooiivceeierenieeenenisnissnssessnsnns | veeee | oo | vevvvseinnes | WBFE | 967,250 | ... 107.000 ..1,016,500 | .........e......950,000 | ..ooorvrnecnnd 966,370 07/16/2013 | 12/15/2020
23311R AC 0| DCP MIDSTREAM LLC.......cvvurirrrinrineirnnrinriserissieeesnenssssessesssnsens | convene | oo | eevvnennne | w2FE | 492,110 | oo 123.156 | ... 615,780 MS.oio | e 14,354 | 48,750 | 02/19/2009 | 03/15/2019
23327B AD  5[DJO FIN LLC/DJO FIN COROP ......oevvmivreriirinerinnrnerirenesenisninenis | vevieee oo [ evvverivens [ WBFE | i 290,125 | .o 102.500 ... 307,500 AO...... 29,250 | 01/24/2013 | 10/15/2017
23327B AF 0[DJO FINLLC /DJO FIN COR.....coovvvrrrrmrireirnsrirserseriesesnenssssisensensens | weeveee | oo [ eovsernen [ WBFE | . 342,100 | oo 102.270 | coovvvrcirnnens 357,945 04/26/2013 | 04/15/2018
23327B AM  5|DJO FIN LLC/ DJO FIN CORP ....ovvrieirricisinieiseieesieiensnnnns 811,800 11/14/2012 | 04/15/2018
23331A BF 5[D.R.HORTONINC ... 460,350 07/11/2013 | 02/15/2018
23331A BG 3|D.R.HORTONINC ... 285,840 01/30/2013 | 02/15/2023
233851 AH 7|DAIMLER FINANCE NORTH AME ...1,036,220 03/26/2013 | 09/15/2016
233851 AU 8|DAIMLER FINANCE NALLC 495,005 01/07/2013 | 01/11/2018
23636T AA 8| DANONE . . 05/29/2012 | 06/15/2022
245217 AS 3| DEL MONTE CORP 7.625......ccooerererereeeecrereseceerereseessenseseressesssesenne | eoveene | oo | eeeverenries | WBFE | oo 990,375 | ... 104.250 | ... (941)] ... 06/12/2013 | 02/15/2019
24736C AN 4|DELTAAIRLINES  cvnvcvereernesennnnensnsensnsnnense | @even | oo | evvveinnnes | WBFE | i | s 100.000 14 | 03/15/2012 | 03/07/2016
25156P AL 7 [DEUTSCHE TELEKOM INTL FIN......ccovivirinrrrerieninceneenensnsnnennee | veeveee oo [ evvverivens [ w2FE | 11,999,700 | ... MT710| o 2,354,200 | ...oovvoneeen 2,000,000 | cooorerernn 1,999,843 | oo [ 28 [ | [ 8750 [ i 8750 | FAL | 49,125 | 135,000 | 08/12/2008 | 08/20/2018
25179M AK 9| DEVON ENERGY CORP NEW.........ccocvrmremeermnriseernsrermnnneninseensennees | LSuie | oo [ | W 2FE | i 1,581,975 | oo 101.866 | ... ...1,527,990 1,500,000 60,000 | 09/19/2011 | 07/15/2021
25243Y AT 6 |DIAGEO CAPPLC.. . . 96.448 | ... .482,240 ...500,000 ...2,813 | 04/24/2013 | 04/29/2018
25278X AA 7 [DIAMONDBACK ENERGY INC.......cccosuvrerimrrnenrsnisersserisnssnensssnensens | seevnee oo [ eevverren [ WBFE |t 300,000 | ... 104.872] ... 314,616 | ...... 300,000 | ...... 300,000 09/12/2013 | 10/01/2021
25380Q AF 6| DIGICEL LTD.....ovvuiiirireirriiniiesiiesiseisssssssisssssensssssssssssssesssssnssns | eevene | oo | eeveerivens | W4FE | 401,000 | e 101.500 | ..vvrvvrirnnnn 406,000 | ..ooovvrrennne 400,000 | .coovvrrrinnne 400,826 28,000 | 02/23/2012 | 02/15/2020
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25380W AC  0|DIGICEL GROUP LTD......cccomiuirinirierirererieisnissiiesienesssessssnssssenins | eevvens | oo [ revernenens CBFE | e 207,250 | ...... 107500 .................215,000 | ...... 200,000 | ...... 205,736 [ .ooovverrirerirriienins | e (1,036) | cvvoovereeenreerrienies | veviererseeisninnines | e 10.500 9.660 |AO...... ..4,433 21,000 | 06/11/2012 | 04/15/2018
25380W AE  6|DIGICEL GROUP LTD ..oociiieeeneereeineisenissesensenssseisssssssisnsnsns | eevnens | o0 [ vneerneeens CBFE | e 810,000 | ...... 104.300 | ..ccovvcevnn...834,400 | oo 800,000 | ...... 809,662 |............ (266) | .vvvevereererinnrinenen [ erreerieeineesneninenns [ e 8.250 | ......... 8.010 [MS...co. | v 16,683 12/11/2013 | 09/30/2020
25468P CG 9 |DISNEY WALT COMTNS BE.......cocoooevmrerrrrereireresieneressessssniessnssnes | evevee | oo | vererivnees | WIFE | 1,995,540 | ... 11599 | ..o 2,319,920 | oo 2,000,000 | ..covreeee 1,998,110 6.030 | JJ....... 54,667 07/12/2007 | 07/17/2017
25470X AB  1[DISHDBS CORP  ..ooccoiveirvrneensninerneriesnnensensssnssenssssnensnes | vevinee | oo [ evvverrenes [ w8FE | vt 57,375 | i 114.023| .covveer 57,012 | 50,000 | ..... 56,059 5.360 | MS...... ..1,313 06/27/2012 | 09/01/2019
25470X AE  5|DISH DBS CORP.......cocveumririrvernriernnieierinsiessssssisnsnsssssssnssessesssenes | wvneene | oo [vervnninees | 2 3FE | i, 268,750 | ... 106.750 .................266,875 | ...... 250,000 | ...... 266,211 5.660 |JD....... 06/25/2012 | 06/01/2021
25470X AJ 4[DISHDBS CORP ...ccocoviivirimrrrcrrerisrivenisnnisenienessesssssessssenses | vevieee oo [ evvveviven [ W8FE | 00,302,250 | ... 100.375 | v.ovvviverrenn 301,125 | i 300,000 | ...... 301,125 | cooevieeend(879) | o (1T7) | s [ | v 5.875 | s 5.770 | JJ....... 07/19/2012 | 07/15/2022
25470X AP O[DISHDBS CORP  ...cooooirierineineeiseinennensesissensssisensssssssssnsnsns | seeveee | oo [ eevsernenes [ 8FE | 2. 300,000 | ... 102.270 | ..ovviverrr. 306,810 | oo 300,000 | ..coovrrrinnens 300,000 | ..oveeerrerireeirieins | rerrreinerenieeines | seenerensinenenenns | e | oeeeeenn 4250 | s 4.250 | AO...... 04/02/2013 | 04/01/2018
256882 AB  TIDPLINC cnnensnseenssnssssenssssssnsnnns [ oonene | oo | vecveninnens | w3FE | i 306,450 | ... 107.741 . 285,000 | .... 299,007 .600 [AO...... 08/23/2012| 10/15/2016
256882 AD 3| DOLPHIN SUBSIDIARY Il IN......ccovrruirimririerenisninerieriseesenssninens | eenvene | oo [ veeerneees | 2 3FE [ i 1,564,138 | ... 100.970 | .............1,634,744 | ............. 1,520,000 | ..cooovvrenee 1,525,044 6.810 [AO...... 01/25/2013 | 10/15/2021
25746U BE 8| DOMINION RES INC VANEW.......cccoverirninrrnrnerinnnerenneiseninsnnnnn | LS | o v [ W2FE | iiin..999,060 | ... 116.622 1,000,000 | ...... 999,505 | ..vvvvrervriernrinees | v 93 | v [ | 8400 6.410(JD....... 06/12/2008 | 06/15/2018
25746U BJ 7| DOMINION RES INC VANEW........occcomirmmrrmerirerirneeenisernenssenneniene | cvevee | oo | vevevverenes | w2FE | ... 998,540 | ... 102.559 1,000,000 | ..ooorvenneend 999,495 2.280 |MS...... 08/30/2010 | 09/01/2015
25746U BP 3| DOMINION RESOURES INC ......cccoonirmrrimernerieeenenrsssisensseninesnenes | eveene | oo | cevneeinnne [ w2FE | 1,499,865 | ... . 1,500,000 1,499,879 [ ..coeverrneriernns | e 12 | s | e | oeeeeen 2750 | oo 2.750 | MS...... 41,479 | 09/10/2012 | 09/15/2022
260003 AH  1[DOVER CORP.......cccceermimririrrnnrneirernnineessississsssssssssssssssssssnssessesssssses | oonene | oo | secvervnnes | o TFE | 1,000,299 | ... ,122,420 ..1,000,145 440 | MS...... 54,500 | 03/12/2008 | 03/15/2018
260543 CH 4|DOW CHEMICAL CO/THE 932,640 | ..............1,000,000 | ...... 992,983 3.090 | MN...... 30,083 | 01/15/2013 | 11/15/2022
26112T AE 6|DOWNSTREAM DEV AUTH 757,500 | ..ovovreerereee 750,000 | oo 754,483 | i (16,419) | s (1,735) | e | v | 0010500 [ 9.810 [Jdevvies | vreeeeenn 39,375 | o 44,625 | 11/22/12013 | 07/01/2019
261608 AD 5|DRESSER-RAND GROUP INC 535,000 | ...ccceerrern.500,000 [ ooiivienernid98,346 [ oo | e 170 | s [ | 8500 | i 6.550 [ MN...... 32,500 | 09/13/2011 | 05/01/2021
26441Y AV 9 |DUKE REALTY LP 980,590 | ..............1,000,000 | ...... 993,638 | ..cvcvvevrerieieniienns | cvrreerienireeennsB07 | i [ | e 375 | i 4,460 [ D 43,750 | 06/06/2012 | 06/15/2022
26441Y AX 5|DUKERLTY LTD PARTNERSHIP ..919,410 992,363 ..21,146 | 03/12/2013 | 04/15/2023
26613T AE 0|DUPONT FABROS TECH LP 774,375 749,438 09/17/2013 | 09/15/2021
26779Y AC 3 |DYNACAST INTL LLC/DYNACAS 553,605 516,153 46,250 | 08/28/2012 | 07/15/2019
26884A AY 9 [ERP OPER LTD PARTNERSHIP........c.coooumeririiriinineriessneeierinens 994,594 | ..o | 893 | s [ | e 750 | 4840 | ID | e 2,111 | 47,500 | 07/12/2010 | 07/15/2020
26884A AZ 6 |ERP OPER LTD PARTNERSHIP.........cccooviirirminirnrneriinneernsineninnn | eovene [ [veiviinen | W2FE | 1,286,348 | ... 104.749 1,250,000 .1,282,141 57,813 | 10/02/2012 | 12/15/2021
269871 AA  7|EAGLE SPINCOINC  .occoiviirieirnriennrnervenieeennsissnsesienessenens | evivene | o [ evvevvnnes | 23FE | 1,012,535 | ... 97.980 979,800 1,000,000 | ... 979,800 25,052 | 02/04/2013 | 02/15/2021
27749T AC 9| EASTON-BELL SPORTS INC......ccoreremeirerinerserierisnenssnisenssssisennns | envens | oo | vevvseinnes | ZAFE | i 788,363 | ... 105.250 | coovvrnernnnns 789,375 | ..ovveereeernn 750,000 | oo 777,074 | cooiiieene(3,788) | oeeeeecn(5,500) | v [ ernerenrineiiennneine | reereen9.750 | 1000008120 | JDe | v 6,094 | i 53,625 | 06/26/2013 | 12/01/2016
278062 AC 8| TURLOCK CORP......cccocvuirinrinriieiiniienissinsiisssinssiesississsssesssnnnes | cvvene | o [ evvneiennes | 22FE | iiii...963,820 | ... 93.285 932,858 965,609 06/18/2013 | 11/02/2022
27876G BE 7[ECHOSTARDBS ..oooioivverrerincensnisssnseniensseesssssssnsnenens | veenee | oo [ evvvernenn [ w8FE | i 733,875 | e 110.855 775,985 718,364 01/18/2012 | 02/01/2016
278865 AP 5|ECOLABINC .cncneniesineenseesensssnissesenssnnsensenne | LSuit [ [ | W 2FE | 499,595 | oo 97.908] ... 489,540 12/10/2012| 12/08/2017
280148 AD 9|EDGEN MUJRRAY COPR  ...oooovvverrrenininrineriveninnenenisnisenisennes | evvene | oo [evevernenes | WAFE 99,285 | ... 116.000 | ... 116,000 . 10/05/2012| 11/01/2020
28336L BH 1|EL PASO CORP......coovvreseiriineinerieeiseinenississessesisesssesssssssssssssssns | wnnens | oo [ veeerneens | 2 3FE [ iiiiiiiiin..480,000 | ... 100.066 | ....coovvvneenn 500,330 | ..oorvrrrinnens 500,000 | ..oovrnrrernens 480,858 01/06/2011 | 02/15/2037
28660G AG 1 |ELIZABETH ARDEN INC.......ccocvvirmririinrinrirernniseennsisseenssesssnssnssensnns | eonvere oo [vevnninees | WAFE | . 250,000 | ... 109.250 | ... 273,125 | ...... 250,000 | ...... 250,000 01/13/2011| 03/15/2021
29265W AA 6| ENEL SOCIETA PER AZIONL........coeveemrrerrveeieeissrssssesssessessssnsanns | eieense | oo | cveviieniies | 2 3FE | iiiinncn....595,008 | ... 108.137| ... 648,822 | ....ooovvvernenn 600,000 | ..cooorvrerneen 595,099 09/21/2013 | 09/24/2073
29358Q AB  5[ENSCO PLC......ocimiveriiieriricreinsinciesiseisessienssssseessssissssssssnnnnins | eonene | oo [vervnninens | 2 2FE | 000,992,390 | ... 104.241| ... ..1,042,410 1,000,000 996,481 03/08/2011| 03/15/2016
29363T AB  2|ENTERCOM RADIO LLC / ENTE......cceoosrvrieiserenrieseesessseisssessssesses | convre | oo | evvesrieens | WBFE | civiininnn...804,033 | ... 114.210] ... 856,575 799,769 06/12/2013 | 12/01/2019
29379V AR 4 |ENTERPRISE PRODS OPER LLC......c.covvvmrieirnmrinerierirnseneennseesnnes | weeveee oo [ eevverivens [ w2FE | 002,997,900 | ... 104.077 | ... ...1,040,770 999,372 05/11/2010 | 06/01/2015
29379V AZ 6 |ENTERPRISE PRODS OPER LLC 94.993| ... 474,965 . 490,433 06/18/2013 | 03/15/2023
29444U AK 2| EQUINIXINC.....coosveirrnrinerierieriseesssisenssenissssessssssssnsssssesssessenns | convee | oo | vevveseennes | w3FE | v 300,750 | ..o 109.458 328,374 | ...... 300,000 | ...... 300,617 08/15/2011 | 07/15/2021
29444U AL O|EQUINIXINC.....ccovvirirrerriernnineirersniseienisersnsssiensnssssensssssssiessnsnsens. | evvneee | oo [ eonerenonns [ 0 3FE | viiiiiiinn.659,000 | ... 99.750 648,375 | .....cccvunnes 650,000 | ...... 648,375 (9,956) 06/07/2013 | 04/01/2020
29444U AM 8| EQUINIX INC.....c.ovverieririrrrnerierieeeneeissiserseniesesneessnsssnssenssesenees | cvvvne | oo | evevneenens [ w3FE | viiivirirnnnn 536,875 | covince 98.724 542,982 | ...... 550,000 | ...... 532,057 (4,956) 10/15/2013 | 04/01/2023
30251G AA  5[FMG RESOURCES AUGUST 2008...........ceeemreenerrnererneerensseessensnnenns | seeeee | oo [ eevservene [ w8FE | viiiiiininnnn.52,920 | e 103.245 ... ...53,687 | ..... 52,000 | ..... 52,751 07/15/2013 | 11/01/2015
30251G AC 1|FMG RESOURCES AUGUST 2006...........ccccerriermrierenreienieninnninnsi | cevene oo [ erverivens [ w3FE |t 203,083 | ... 105.800 | ... ..211,600 200,000 | ...... 202,836 08/08/2013 | 02/01/2018
30251G AF 4 |FMG RESOURCES AUGUST 2008...........cceemrerererererncerensseensensnnnnns | seenee | oo [ ervverrene [ 8FE |t 287,580 | ... 103.975] ... 311,925 | ...... 300,000 | ...... 292,002 09/13/2012 | 02/01/2016
30251G AK 3| FMG RESOURCES AUGUST 2008...........cccemrermnrrnrerererenisnressensnsnss | eeevene | oo | eeveerivnns | 08FE | it 725,375 | e 106.742 | oo TATA% | i 700,000 | ..ooovverernens 720,744 | .oooiviireris 08/07/2013 | 04/01/2017
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314275 AA 6 |FEDERATED RETAIL HLDGS .......cooovtiirmrimireninrinerinsrnenienineennns | veveee oo [ criverienns L2FE | 1,014,507 | ...... 112.383 | oo 1,011,447 | o 900,000 | ..ccovvrerernnen 965,641 | ..o | v (21,123) [ v 5.900 3.250 | JD....... ..4,425 53,100 | 08/16/2011 | 12/01/2016
31428X AS 5|FEDEX CORP [ESTOO (PR IO 2FE | oo 997,460 | ........ 90.737 | v 907,370 | oo 1,000,000 | ..oooeernnennd 997,781 | i | e 227 | cooveeeeeneneniiens | v | e 26251 ......... 2.650 [FA...oo.| vovvrnrernns 10,938 | oo 26,542 | 07/24/2012 | 08/01/2022
31430Q BA 4 |FELCOR LODGING TRUST INC......ccovvvvirvernrireinnrnniernnisensnssseenssnnes [ eovvere [ oo [rvervvninees | WAFE | i 177,590 | e, 106.500 193,830 | wooveveriirriene 182,000 | .ovveirrinne 181,158 05/21/2010| 10/01/2014
31430Q BB 2 |FELCOR ESCROW HLDGS LLC.......covevevrrerirerirneencniseeserirnnnnennes | weevnee oo [ evvveriven [ ZAFE | 625,000 | ... 107.375 671,094 | ...... 625,000 | ...... 625,000 04/26/2011 | 06/01/2019
31430Q BE 6|FELCORLODGINGLP  .ooiiviicivirerncrenneseeenisensnnsinenes | eovnne [ [vvvveinns | AFE | 150,000 | .o 98.000 147,000 147,000 12/12/2012 | 03/01/2023
315786 AA 1 [FIDELITY & GTY LIFE HLDGS........ccccovvvvmrmrrvcrrnriseeseriensnnenreninnee | veveee oo [ evvverivens [ W8FE |t 150,000 | ... 105.000 157,500 ...150, 150,000 03/22/2013 | 04/01/2021
31677Q AV 1 [FIFTHTHIRD BANK  .cooiciceecnersseisenienisessenisseessssinssnnns | evvene | oo [ evvsennenns | W IFE | i 1,497,270 | .o, 97.517] ... 1,500,000 1,497,716 02/25/2013 | 02/28/2018
319963 AY  O|FIRST DATA CORP......covvvvrirririrrnnieineinsiiessssisessessssissnssssssnssnssessessnns | eonene | oo | vevervnnes | oBFE | i 1,229,394 | ... 106.770 | ... ..1,339,851 11/20/2012 | 01/15/2021
319963 AZ 7 |FIRST DATA CORP.......oevuirrmrrreririrsnerernnsrnensenesssessesssssssnessensnne | wnnens | oo [ veeerneees | #BFE [ i 1,470,272 | oo 107.280| .............1,770,120 | ..............1,650,000 | ......c.o..... 1,497,212 04/26/2012 | 01/15/2022
319963 BB 9| FIRST DATA CORP......ccvvvmririiieirireineineiiersssiesssississnsnssssnsnssessennns | ovvene | oo | vevervnees | wBFE | iiiiiinin...604,293 | ... 117.780 | ... 625,571 02/20/2013 | 01/15/2021
319963 BE 3 |FIRST DATA CORPORATION  ...ccoooivvceicencrennrnenieesenisninenes | veenee oo [ ervvervnn [ WAFE | i 709,522 | ... 103.960 | ... 709,042 07/15/2013 | 11/01/2020
319963 BF 0|FIRST DATA CORPORATION  ...oooiiiiineinerinnereeineesssisenssninnnns | wvnens | oo [ veeerneens | #BFE [ .. 760,045 | ... 109.530 ... 759,527 09/22/2013 | 01/15/2021
319963 BH 6| FIRST DATA CORP......covvvmririinrrnnierneinsiesssnisessessssissnssssssnssssessensnns | eoveene | oo | wevervnnes | wBFE | i 150,000 | ... 109.250 .150,000 03/26/2013 | 06/15/2021
336130 AA  7|FIRST QUALITY FIN CO INC......vverrririrerirenerneniseensensssensensenesensonns | evvene | o [evveeenens | ZAFE | 494,625 | ... 94.2791 ... . 06/12/2013 | 05/15/2021
340627 AB 4| FLORIDA EAST COAST HLDGS.........ccoovvrviierneirernnissirsnseneissnnniiens [ vvene | oo | veverineces | WBFE | i 275,386 | ... 103.000| ... 334,699 | ..ooviirrinee 290,035 02/04/2013 | 08/01/2017
34063P AB 3 |FLORIDA EAST COAST RWY.....ccoovvuverrmrrmmrierirneesennnsirenssensssninnees | vevveee oo [ eovverivene [ W4FE | ciiiii00.250,000 | ... 104.984 | ... 250,000 | ...... 250,000 01/19/2011 | 02/01/2017
340711 AR 1|FLORIDA GAS TRANSMISSION.......coovvumirrmrierineerseeneisssnennnsneniene | wnnenn | oo [ verereeeins | 2 2FE | iiiii...999,820 | ... 103.075 ... 1,000,000 999,939 07/08/2010 | 07/15/2015
341081 FJ 1[FLORIDAPWR &LT CO 93.986 | ... 1,000,000 05/30/2013 | 06/01/2023
345397 VN 0|FORD MOTOR CREDIT COLLC ....cccovvverrerineernenineeseissnssnensseninnee | evvene | oo [ vneernenns | 2 2FE | 1,087,500 | ... 107.943 | ... 1,000,000 07/20/2011 | 04/15/2015
345397 WD 1[FORDMOTORCR CO  oovivvnrvcrvenercersenenenseisenssissisennens [ vvene | oo | veverinees | w2FE | 1,999,260 | ... 104.457 | ... 2,000,000 06/07/2012 | 06/12/2017
345397 WF 6 FORD MOTOR CREDIT COLLC  ..coovvevercrenerceeneeneeissnnseninenies | veenee oo [ evvverivnns [ w2FE | 518,150 | e 100.757 | ... ...500,000 10/03/2012 | 09/20/2022
345397 WJ 8| FORD MOTOR CREDIT CO LLC......coovvvieerreireeeineireensisensnineniennes [ veene | oo | veverineee | w2FE | ... 999,040 | ... 101.264 | ... 1,000,000 999,242 05/06/2013 | 05/09/2016
345397 WL 3 |[FORD MOTOR CREDIT CO LLC......ccccovvvvvrinrrverinerrenisrinniennennnens | LSuis [ v [ w2FE | 000,999,630 | ... 102.459 | ... . 1,000,000 999,647 09/28/2013 | 10/01/2018
35687M AZ 0| FREESCALE SEMICONDUCTOR ......cocosermmrenerieemnneerssessennensenennes | wvnees | oo | vererneens | 4FE | i .551,108 | ... 101.250 | voovvercirnnens 556,875 | ..ocvvnrrinncns 550,000 | ..coovrrrennens 551,094 . . 11/05/2013 | 01/15/2022
35802X AA  1|FRESENIUS MED CARE US FIN.....ccoconivrvmrirerinneierneirernsineersnnenes | evveene [ oo [evervnninens [ W3FE | 381,373 | i 113.250 ... 396,375 ...350,000 | ...... 377,119 (1,090) (3,373) | oo e | e 6.500 ......... 4530 [MS...... | v 6,699 | .o 14,625 | 06/28/2013 | 09/15/2018
35802X AD 5[FRESENIUS MED CARE US FIN.......ccccouveneeririnerirnrrneenenisneseeiennens | veeveee oo [ ervverirens [ 8FE | i 762,250 | .. 107.500 ... 752,500 ..700,000 | ovoovverine 750,101 | oo (6,695) | .vooverneens (5,453) 5.625 3.980|JJ....... 16,516 19,688 | 06/18/2013 | 07/31/2019
35802X AF 0 [FRESENIUS MED CARE US FIN.......cocovveneirnrrineinnrenninennneiseneneens | eeveee oo [ eveerivens [ 8FE | i 293,125 | e 105.750 | ... 264,375 | ...... 250,000 | ...... 264,375 05/03/2013 | 01/31/2022
35803Q AA 5| FRESENIUS MEDICAL CARE........c.ccoovmuvenremmiinnrrerrnrenenisnisesnnnnes | vnvne | oo | vevvnriones | w3FE | i 294,083 | ... 105.875] ... 317,625 | .o 300,000 | ...... 295,393 04/21/2011 | 02/15/2021
35803Q AD 9[FRESENIUS MED CARE US .....cccoovimmrrmerrneenenirneessninsnnsseinennnne | wevvnee | oo [ evvvervens [ w8FE | i 245,563 | ... 113750 | oo 284,375 | .ovevcrins 250,000 | ..oovrncrenncns 248,066 06/26/2007 | 07/15/2017
35906A AB 4 |FRONTIER COMMUNICATIONS ......cccovvvvinvemriernnneeernsisenssisnisnnnns | woveere [ oo [rvervnninnes | W3FE | i 147,662 | ... 114.750 | ... 172,125 148,555 10/01/2009 | 10/01/2018
35906A AF 5[FRONTIER COMMUNICATIONS..........ccooovivrenremrirensesessenassessssensins | evvieee oo [ erveniiver | W3FE | i ,637,244 | ... 116.290 ... ..1,530,850 06/20/2013 | 04/15/2017
35906A AH 1 [FRONTIER COMMUNICATIONS.........coscemrrimerrnmrirereneersseesensassesnnnns | eeeveee oo [ eeveerivens [ W8FE | i 1,704,875 | ... 111.950 ..............1,679,250 | ..............1,500,000 | ........c... 1,672,998 | ....coeriii(12,268) | cvverrecn(18,943) | oo | cvrireerierrsesniinns | e0e00e:8500 [ 11008100 [ AL [ i 26,917 | oo 119,000 | 06/12/2013 | 04/15/2020
35906A AL 2 [FRONTIER COMMUNICATIONS  ....ccoovvvnerverireneneriseerneniseninenins | veveee oo [ evvveroven [ 8FE | 456,250 | ... 115.010 ... 460,040 18,500 22,720 | 06/12/2013 | 07/01/2021
361841 AA 7| GAMING & LEISURE P.........oovvurerrinirneiienineennssisenssssisssssenssssennns | wnnens | oo [ eveeerneens | 2 3FE [ iiiiiiirr.300,000 | ... 103.020 ... 309,060 300,000 ..2,224 10/23/2013 | 11/01/2018
361841 AC 3| GAMING & LEISURE P.......ccovvvvvrviirernnisrinninessensinesssisesssssssssnssssinns | eonene | oo | veverinnes | w3FE | 1,002,548 | ... 100.527 ,005,270 | ..............1,000,000 | ....ocovvuuee 1,002,062 ...8,260 10/23/2013 | 11/01/2020
36186C BY 8|GMAC eensnesnnssnsssensennns | eens | e | veneneinnes | w3FE | i 16,437 | 119.188 ] ...................59,594 | ...................50,000 | ..... 16,803 [ .ooceoeererennrrnceines | cververnernneens 112 | | e | 100008000 [ 1100024590 [ ML [ oo 667 | v 4,000 | 03/01/2009 | 11/01/2031
364725 AX 9| GANNETT CO INC.....cooviiirrrrinrinercreneirersniseirerssissensisessnsssssensnsnes [ cvvvene | oo | veverinees | w3FE | ... 988,853 | ... 101.800 1,000,000 | ...... 989,398 21,639 07/25/2013 | 07/15/2020
369604 BD 4|GENERALELECTRIC CO  ..ooovvvcevvecnrrververscenenisssssenseninnenne | vevene | oo | cvverernees [ W TFE | v 997,650 | ..o 93.961 1,000,000 | ..ooovrennend 997,906 | ...cvvverrerirecerrnis | wrverrrrrienenneni209 | v v | e 2700 | 000002720 | AOu | v 6,150 10/01/2012| 10/09/2022
36962G 4D 3| GENERAL ELEC CAP CORP MTN.....c.coevuniermeinerinnenenienesninsensnneens | weeveee oo [ eevserivenes [ o TFE | ciiiir...998,880 | ... 117.646 | ... ...1,176,460 1,000,000 999,293 .24,000 08/04/2009 | 08/07/2019
36962G 4F 8| GENERAL ELEC CAP CORP MTN.....ccvvvvurmrirnrseirernnisrrenisnsssinsnnnns | eoneere [ oo [rvevvninees | WIFE | 1,245,700 | ... 106.387 | ... ,329,838 1,250,000 ..1,248,649 15,191 09/16/2009 | 09/21/2015
36962G 4J 0|GENERAL ELEC CAP CORP MTN.....ccoovunimmmeemerenernenimnesnisseennnns | weevnee oo [ eevverinens [ o TFE | 11,652,035 | ... 114.361 ... L A,715415 | 1,500,000 | .... 1,535,598 39,646 06/09/2010 | 01/08/2020
36962G 4L 5| GENERAL ELEC CAP CORP MTN......ccivniieeniieinniernnineeseeernninsnns | evves | oo [ vvriveiinns AFE| e 1,997,180 | ...... 104.400 | .....coonvnee 2,088,000 | ..coovernnne 2,000,000 | ...cccoonnee. 1,999,106 35,389 70,000 | 06/21/2010 | 06/29/2015
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36962G 4T 8| GENERAL ELEC CAP CORP MTN......ccoovriiriirinrierinnnirernenisninens | veves | oo | cvrvevernns | W AFE | v 1,998,500 | ...... 103.054 | .......coouce. 2,061,080 | ..ooovverece. 2,000,000 | ..ooovvereeen 1,999,424 2.260 ...6,500 45,000 | 11/04/2010 | 11/09/2015
36962G 4Y 7|GENERAL ELEC CAP CORP MTN.....c.coovumrerreserrnmeermernensenssnsinsenss | wvevnee oo [ eevnervnenes [ W TFE | i, 996,200 | ...... 108.928 1 .............1,089,280 | .....cc.o..c.. 1,000,000 | ..oooeernnennd 997,156 | ..oeverrrererineins | rvrernernenennn 338 | s [ e | e 4625 | s L (0 VN OO 22,354 46,250 | 01/04/2011 | 01/07/2021
36962G 5W 0| GENERAL ELECTRIC CAPITAL CORP ......ccovvvvvirmrrernrneerenseinsnnnns | eovvere [ frvevvinne | WIFE | .. 998,690 | ... 102.864 1,000,000 999,131 [ oo | v 262 | e e | e 2.300 | i 0.020 ..8,114 23,000 | 04/24/2012 | 04/27/2017
36962G 8| GENERAL ELECTRIC CAP CORP........cccoomurirerermeenerisernerimensennnnens | evveene | oo | wevneernens [ W TFE | 1,996,240 | ... 94.877 2,000,000 21,996,558 | oo [ e 318 e [ [ 30100 | 3120 [ | e 29,622 31,172 | 01/03/2013 | 01/09/2023
370334 0| GENERAL MLS INC 999,549 5.230 15,022 52,000 | 03/12/2008 | 03/17/2015
370334 6 | GENERAL MLS INC....covvvrrirrrirrinnirerirerineensnissisenisssesseessensssenens | vevene | oo | evvervne [ w2FE | i 499,670 | e 114.879 574,395 5.660 10,672 28,250 | 01/30/2009 | 02/15/2019
37045V 8| GENERAL MTRS CO.....ccoconrirrrrneinerrerisrernensnseisenssssssssenessssnsseennees | LSu [ | wevvevvne [ W3FE | ernienr1,000,000 | ... 102.354 | ... ...1,023,540 1,000,000 09/24/2013 | 10/02/2018
37045V 6| GENERAL MTRS CO.....ovveririeierieisinsinsissineiessssisessesssssssssssssesnnes | vnnne oo [ evvenernns | 03FE | i 1,500,000 | ... 100.456 | ... ,506,840 ..1,500,000 09/24/2013 | 10/02/2023
37045X 8|GENERAL MOTOR FINLCO  oovieveeceeinererirenineerneniseesseninnns | vvviene [ oo [ wvverrnee [ w8FE | v 150,000 | ... 105.455] ... 158,183 150,000 08/13/2012 | 08/15/2017
37045X 9| GENERAL MTRS FINL CO INC.....cevvvrirrirnriinniireeriserieeeseisssisseiennes | evviene oo [ evvverivens [ W3FE | ciiiiiiininnn 100,000 | ... 100.580 | ... 100,580 100,000 05/07/2013 | 05/15/2018
37185L 2| GENESIS ENERGY LP/GENESI  .....ccovvevvevcrvnrverrersceserneninnnns | vevene oo [ weverrnen [ WAFE | ciine..300,000 | ... 100.500 | ... 301,500 300,000 ...8,960 | 02/05/2013 | 02/15/2021
37247D 8| GENWORTH FINL INC.....ovvuivrrinrineinseineinersenisesssensssisensnsnennees | LS [ | wivevivnes [ w2FE | ciiiii000.250,000 | ... 118.962 ... 297,405 250,000 19,250 | 06/21/2010 | 06/15/2020
37247D 6| GENWORTH FINL INC......cooovvviirirriernieiennsssenniensnssesensssesesnnns | evnnne [ [evvennrnnes | #2FE | i, 498,295 | ... 115.933 36,000 | 11/17/2010 | 02/15/2021
37427V TIGETTY IMAGES INC ooiveneerrnenenisseinenisesinsesensssninns | ovvenne | oo | evvneernens [ WAFE | ciiiiiie450,000 | ..o 93.170 10/15/2013 | 10/18/2019
374689 4| GIBRALTAR INDUSTRIES INC.......c.oevvrivrireriirsinnirersniseeenssissesnsens [ vnnne [ [vvenernnes | W 3FE | i 411,598 | Lo, 103.000 412,000 | .....coc0er....400,000 | ..o 408,850 | oo 2,748) [ e [ [ [ 0008500 [ 5790 [ FAC | e 10,833 12,572 | 01/31/2013 | 02/01/2021
38141G 4| GOLDMAN SACHS GROUP INC.......cccconevevrenrrrerrnerrenirseenennnnneenes | LS [ | wvevrni [ w2FE | 1,436,700 | ... 110.442 ...1,656,630 38,906 84,375 | 06/11/2007 | 01/15/2017
38141G 8| GOLDMAN SACHS GROUP INC........overvrveirrieneirnerieniseessssinsenenes | evvenne | oo | cvvveernen [ WTFE | i 484,880 | ... 96.802 484,010 | .ooooerrerre500,000 | v d85,810 | oo | e 730 [ e | e [ 0030625 [ 1000 4.000 [ I [ i 8,005 | .coovvrrrnnne 9,063 | 06/11/2013 | 01/22/2023
38147M 3| THE GOLDMAN SACHS GROUP .......oovevevevenrecsneenrensresnrisninneeens | LS | oo | oo | AFE | e 1,998,340 | ... 101.992 ,039,840 26,100 07/16/2013 | 07/19/2018
389003 2| GRATON ECONOMIC DEV AUTH  ..ccvvvvricereresnernenienesensssninnens | veviene [ oo [ wvvvevvnees [ W8FE | i 417,750 | e 116.500 466,000 | ....cocvrerrn400,000 | oo 15,382 | oo [ e (1,989) [ | e [ 00009625 [ 1000 8740 [ MS.c | i 12,833 39,463 | 01/29/2013 | 09/01/2019
389375 1| GRAY TELEVISION INC  ooooeireneieeieeseisseissisesiissienens | evveene | o [ veeersnens | #BFE | iviiinn....554,540 | ... 105.750 581,625 | ..oovreeeeren550,000 | ovoiiiriennn854,624 | oo [T [ | e | e 7500 | i 7.330 | AOL i | e 10,313 18,333 | 10/15/2013 | 10/01/2020
398176 5[GRIFFEY INTRINC/FIN'S oo 19,211 85,079 | 09/12/2013 | 10/15/2020
40052V 2 [ GRUPO BIMBO SAB DE CV....ccocoouimrimrrmerireeirneisseiseisssesesssesssesens . 2,000,000 | coooereernn2,003,103 | ooooieniicrieiieees [ eerrrnerirenrnen(400) [ o [ e [ e 4875 [ 4840 [ D | s 49,021 97,500 | 07/19/2010 | 06/30/2020
402629 4 | GULFMARK OFFSHORE INC.........covverinriienirrinneneiineseneeisenisnenene | vevene oo | cvverrnn [ W4FE | 401,500 | e 100.000 ... 400,000 | .. ...400,000 ...7,508 25,500 | 11/30/2012 | 03/15/2022
402740 2| GULFSTREAM NAT GAS SYS LLC....ccoovvvrreineirneremnenenisseirseessneenes | vvvene oo | eevvervnes [ w2FE | 000,393,356 | ... 107.465 | ...covonrrnnens 435233 | oo 405,000 ..3,753 22,518 | 06/06/2007 | 11/01/2015
402740 8| GULFSTREAM NAT GAS SYS LLC....cccoovvinvrineieeriiesinensseirssesseienes | evviene oo | cvvverivenes [ w2FE | ciiiii..498,380 | ... 112,607 | ... 563,035 | .....cccoee0rn.500,000 [ oooioriennnnid99,349 [ i | 239 | e e | 08950 | 11000 7.000 [ D | e 2,896 34,750 | 05/21/2009 | 06/01/2016
404119 BIHCAINC....ooicririreceseiseiseriesesensesissessesiesssessenssssesssssssssnnnss | vevene | oo | evverrnees [ W4FE | . 394,583 | ... 101.250 ... 506,250 8,465 28,750 | 04/29/2009 | 03/15/2014
404119 5 324938 | ...... 106.700 | ... 320,100 ...300,000 | ...... 316,750 9,633 25,500 | 06/01/2012 | 04/15/2019
404119 7 . 512,263 | ...... 107.750 | ... 538,750 | .. ..500,000 | ooovrveiinens 500,331 11/02/2011 | 02/15/2020
404119 4 HCAINC ceenesnssenssnesesessssnssssssnsenes | onvene [ oo | erverennens [ W8FE | i 1,477,788 | ...... 109.675 | oo 1,535,450 | ..coovvvnnc 1,400,000 | ..coovvvnne 1,469,815 07/02/2013 | 09/15/2020
404121 GHCA INC....oorrriseesseeiesiesissssissssssssssesssssnssssssssssssssensss | avvinne | oo | evvvevvens [ 03FE | i 1,994,250 | ... 110.375 2,000,000 | .ovvvirnnne 1,995,556 08/19/2011 | 02/15/2020
404121 TIHCAINC....ooierierienceiseiseinesiesesensenissessesiesssessenssssssssssssssinsees | veviene | oo | evverrnees [ W4FE | 1,670,085 | ... 110.250 . 1,650,000 | ...ooovvvrnee 1,667,718 06/20/2012 | 02/15/2022
404121 2 HCAINC ..o seesssissesssisssssesssssissesssssssnssnenss | onvenne | oo | cvveeernens [ w8FE | veviiniiinnnnnnn 98,125 | i 94.750 | .oovvvrvireereen 94,750 | e 100,000 | ..... 94,750 06/21/2013 | 05/01/2023
40412C 5[HCAHOLDINGS INC  ooivcecerrierrnerierienenseensnnssnssensensnensnne | vevene [ oo | evverrnes [ W4FE | 000,200,000 | ... 105120 .................210,240 | ...... 200,000 | ...... 200,000 12/03/2012 | 02/15/2021
40415R 2[HDSUPPLY INC  oseserieeenensssiseesenssssssensensseesssnsnnnes | sevene [ oo | eevvevrnees [ W8FE | 000 322,000 | ... 1121251 ... 320,281 06/12/2013 | 04/15/2019
40415R 8|HD SUPPLY INC  eccneeneneeiensessenensensnsesenssennes [ eevens [ | veveeverenns | WOFE | iiinn..849,250 | ... 119.300| ... .843,213 10/09/2012 | 04/15/2020
40415R TIHD SUPPLY INC  oieeineneesenenisesnnessesssesssensssssssnsensns | evnens | o [ evveernnnns | #BFE | i 1,087,758 | ... 119.800 ... ..1,082,264 . 07/17/2013 | 07/15/2020
40415R O [HD SUPPLY INC....ooirirririreineiiesiesinensssiseessssssssssssessseesssssnnses | eeviene | oo | evvvevvnee [ WBFE | v 1,477,454 | oo, 107.750 | ... 1,432,000 1,474,733 49,523 65,263 | 06/18/2013 | 07/15/2020
404280 9[HSBC HOLDINGS PLC ...ovveivrrnrrnerveriereneessnnsenisenseninennnne | LS [ | v [ WTFE | 1,698,790 | ... 102.506 | ... 1,500,000 | ..cooovvreneee 1,590,176 [ ..ceovvevrrvcrvernes | evrrrereree(8,814) | oo v | eerienenid.000 [ 11003160 [MSe | i 15,167 60,000 | 01/29/2013 | 03/30/2022
40537Q 6 |HALCON RESOURCES CORP .....ovvverierencernnniseirnssisensnennensans | eevene [ oo | wevervne [ WBFE | 1,140,750 | ... 104500 ... . 1,050,000 1,007,228 | ...cceeree(36,902) | ovvverree(6,493) | oo | eerrnerreniseeseniinns | eerenenn 9750 [ 18140 [ s | i 47,206 48,682 | 11/19/2013 | 07/15/2020
40537Q 2 |HALCON RESOURCES CORP  ....covvverirerineisneseisnsisnsnnssnnsnns | evviene oo [ evvverivens [ WBFE | 1,130,679 | ... 101.250 | ... ,113,750 ..1,107,661 52,880 90,969 | 11/15/2013 | 05/15/2021
40537Q 5|HALCON RES CORP......ccovvvirrirrrrnrinerierieseseessssissnssensesssessssnsonee | sevene | oo | evverrneen [ WBFE | i 102,750 | e 104.125 ... 104,125 102,734 325 12/16/2013 | 07/15/2020
41146A 8|HARBINGER GROUP INC  .cooiceieeieencssnsseieesisssiennns | evviens | oo | evvvniivens | W4FE | ciiiine...898,534 | ... 107.885 | ..o 970,965 | ................900,000 | ....oocvounnns 898,872 | .ovveereeern 1,659 | 338 | s [ | e 1875 | 1 7900 | e | i 32,681 30,778 | 07/20/2013 | 07/15/2019
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413627 BL 3|HARRAHS OPERATING CO INC  ...coovvvirirevierinerirenisrennesenienin [ eevene | o [ rveereenns CAFE | 511,281 | ... 103.000 [ ..oovvvrrerens 515,000 | ..coovvvrernnen 500,000 | ...... 503,340 (5,769) (2,217) | oo | e | e 11.250] ....... 10.560 | JD..cvo. | ceverrirnienn 4,688 | ...coovvrene 56,250 | 06/12/2012 | 06/01/2017
413627 BM  1|HARRAHS OPER INC......ccotriiriiriinrieineninsinensesiseisssnsssssssssessnens | wnnees | oo [ veverneen | o (611~ [ 240,800 | ........ 49.000 | ovouvvrrirnn 294,980 | ..coovvrrinnens 602,000 | ..coovvvrrnnenn 240,800 | ..coovveenee (47,766) 25,744 173,685 | .oooevvreeerierinees | e 10.000 ....... 37.090|FA....... 25,083 52,600 | 10/29/2013 | 12/15/2018
415855 AA  3|HARRON COMM/HARRON FIN  ioiiiivineerseneeenseessnsnsssnnns [ vviene | oo | veevennnees | WBFE | i 419,938 | ... 107.000 428,000 | ..o 400,000 | ..cooevrinnn 413,167 .(4,819)] .. 05/09/2013 | 04/01/2020
421933 AH  5|HEALTH MGMT ASSOC INC NEW.......coccorivumrrermerreriereneerssnisersnennns | wovvene | oo [erneerneeies | 2 3FE [ 211,250 | oo 111.500 223,000 | ...... 200,000 | ...... 206,842 05/16/2012 | 04/15/2016
421933 AL 6 |HEALTH MGMT ASSOC INC NEW.......cocceermrrnirvnerersniseermnneissnnenes [ vvene | oo | veverinees | Z4FE | iiiine..300,000 | ... 112.625 337,875 11/08/2011| 01/15/2020
422060 AJ T[HD SUPPLY INC oot enenens @ | | | AFE | 493,927 | L 100.803 497,715 06/19/2012 | 10/12/2017
423012 AA  1|HEINEKEN NV . 000,000 04/19/2012 | 04/01/2022
423012 AD 5|HEINEKEN NV .452,225 ...500,000 10/02/2012 | 04/01/2023
428040 CN 7|HDTFSINC . 364,438 | ...... 350,000 | ...... 353,234 10/02/2012 | 10/15/2022
428040 CP  2[HDTFSINC oivenssrennssenenssenssssssssenssnssessenss [ ovnene | oo | veverinees | W4FE | i 100,738 | oo 103.770 | ... 103,770 100,646 10/02/2012 | 10/15/2020
428236 AT O|HEWLETT PACKARD CO......cccovvvuirierrnerienirneennineriesssessensssesnenss | evnene | oo [ veeernenes | 2 2FE [ iiiiiiiinnn.995,610 | ... 100.962 | ... 999,835 12/02/2008 | 03/01/2014
428236 BE 2|HEWLETT PACKARD CO......ccosveumerrrerimerneniseisninersesisesnenssseessenes | LSuit | oo [vveivienns | W 2FE | 0,999,110 | oo 102.304 | ... . 999,647 11/29/2010| 12/01/2015
428236 BV 4 |HEWLETT PACKARD CO......cccoerviriiernrieeneieniserenssenssnsssssenssssessnnes [ eovene | oo | veverinnns | w2FE | 997,070 | ... 103.317 | ... ,033,170 .997,568 12/06/2011 | 12/09/2021
428303 AJ  0|HEXION SPECIALTY CHEMICAL........coccoseremremerrereneernneessersnseneesnnne | wnvens | oo [ veeernenes | #BFE | 1,270,178 | oo 104.250 ... ...1,303,125 ..1,266,154 01/28/2013 | 02/01/2018
428303 AM 3| HEXION US FIN/NOVA SCOTIA .....ccvvvvrrveninrernninerisnssessisersssssessenss [ evvene | oo | vevervnnces | WBFE | 673,125 | . 100.250 | ... 02/13/2013 | 11/15/2020
432891 AC 3| HILTON WORLDWIDE FINANCE...........ccoccosvuemrirmrinerrseeenisssiesssenss | evenie | oo [ verireniies | <4FE [ iiiinnc.e....450,000 | ... 104.260 | ...covovvrrern 469,170 | ooiviirrenni450,000 [ ooiiiirrcrnid50,000 [ oo | e | e | e | s 5.625 | ....5.620 | AO...... 10/01/2013 | 10/15/2021
437076 AP 7|HOME DEPOT INC.....ccosvvurirmnrimrineernneineisenieesseessssssesssssssssssssnns | eonnens | oo [ veeereeeins | 2 IFE | 03,293,580 | ... 109.952 ......e.....3,298,560 | .............3,000,000 | ..oooereeen3,118,303 [ oo | verrnerene(B1,702) | o [ | s 5400 ......... 3490 [MS...co. | covvrrrrinna 54,000 | .cooovrenne 162,000 | 06/11/2010| 03/01/2016
437076 AT 9|HOME DEPOT INC......cccevvrrirerirmriniennrinninerirerieessenississessessnennes | evnene | oo [vevernenies | W IFE [ iiiiiiin.499,340 | ... 105.149 3.950 3.960 | MS...... ..5,815 19,750 | 09/07/2010| 09/15/2020
437076 AZ  5[HOME DEPOT INC....ooovvereereeeeeereseiesesseisseseesneissesnsessssssensessssnsensens | vnveee | oo | eorvenevenes | o TFE | iviiiniennn 499,220 | ... 92111 | ovvreeern460,555 | oiiir500,000 | v nn99,270 | s | D0 [ | | s 2.700 | ......... 2.710[AO..cco. | o 3,375 | oo 6,600 | 04/02/2013 | 04/01/2023
438516 AZ  9[HONEYWELL INTLINC....c.ovvoverriiririnncrernniccereniseisnsnsisenssnssensensnines [ vvene | oo | veveninees | W TFE | i 747,323 | . 112.337 748,458 . 5.040 [FA....... 14,167 37,500 | 02/17/2009 | 02/15/2019
44328M AC 8|HSBC BKPLC . 995,767 WBA5 | e | s | e 8125 | 4190 [FA.cooe| v 15,927 | coovoerrrns 41,250 | 08/05/2010 | 08/12/2020
44328M AL 8|HSBC BKPLC......ccovvvirriiirernniscierineisennisersniseienssisesessssnssnssssnenss | sevene | oo | evvevnnones [ WIFE | 4,265,520 | ......104.493 | ............ 4,179,720 | .......c...... 4,000,000 | ...ocvvuene 4,184,858 75,640) 100 e 1440 [MN.oooo | o 12,744 | ............ 124,000 | 12/04/2012 | 05/24/2016
44701Q AX O [HUNTSMAN INTL LLC......covvrerierirrinrinerirerierinseisnisenisenienessensnnes | eeveee | oo [ evevervenns [ W4FE | ciiiiis....260,000 | ... 112.735 ... 281,838 | ...... 250,000 | ...... 257,734 8.625 8.040 | MS...... ...6,349 21,563 | 10/28/2010 | 03/15/2021
44701Q AZ 5 [HUNTSMAN INTL LLC.....ovvunirrerieirerineiserieniesesseessssisenssessseseneens | evvene | oo [ eveseivnens | Z4FE | 492,250 | ... 99.329 [ ..o 496,645 | ...oovveoenn 500,000 | ..oovrnrrennns 492,833 | ..o | 583 [ | e | o875 | 15120 [MNL [ 3115 | 06/12/2013 | 11/15/2020
44919P AC  6|IAC INTERACTIVECORP.......cocoviirermiriirerniinsennieissnnsisensnssessensssnens | vovnee | oo | veevervnnne | w3FE [ i 185,500 | ..o, 93.750 187,500 | covvvvererinn 200,000 | ..oovrererene 185,542 12/16/2013 | 12/15/2022
457983 AC  8|INMETMINING CORP  .ooiiivcnerrenincenseinsniseniensseesseninnns | evnnens | o [ eveeerneees | WAFE [ iiiinenn...388,819 | ... 108.250 378,875 | ...... 350,000 | ...... 378,875 | cooovveeerene9,944) | e | e [ | reeenen8.790 | 1000002050 | s | v 15,313 | 02/12/2013 | 06/01/2020
457983 AE  4|INMET MINNING CORP  .....ooviiiiriinrinceneineisenienesenssnisessennes | wennens | oo [ veeereeees | AFE | 108,000 | ... 104741 ... 104,741 104,741 01/30/2013 | 06/01/2021
458204 AK 0| INTELSAT BERMUDA LTD.....ccoovvunivierimrrirenirerinseinninenesssnsenssnenenes | evnene | oo [ vevernenes | #BFE [ 1,540,813 | ... 107.488 | ... 06/12/2013 | 06/01/2021
458204 AL 8|INTELSAT BERMUDA LTD.....ccosvvuerrerrmrerneniseersensssissenssssssensssessenes | wennens | oo [ veeerneens | #BFE [ i 51,750 | e 105.941 07/12/2013 | 06/01/2018
458204 AM 6| INTELSAT BERMUDA LTD.......ccovimiiernrireeneissesninerisnsssessisensnssessenes [ eovene | oo | veverinnes | oBFE | i 551,479 | i 107.500 | ... 551,382 03/21/2013 | 06/01/2023
458207 AH 0| COMMSCOPE INC.......ccorverrimirierierrienienisssessssesnssensenssssessessensnes | evnnene | oo [ veeerneees | <4FE [ 130,313 | i 109.560 | ... 130,152 | covovveerrverrerirenes [ errerirneinneenB81 i | e [ 008800 [ 1000 7.500 [ I | v d,899 | i, 02/01/2011 | 11/01/2019
45824T AC  9[INTELSAT JACKSONHLDG  .....ccccovcvirvcrieincinnicsniseiiesssisssiennns | eevene [ [ evveciiven [ WAFE | 523,250 | ... 109.750 .................548,750 | .................500,000 | ...... 520,208 34,438 | 07/15/2013 | 10/15/2020
45824T AG O [INTELSAT JACKSON HLDG........c.covvrmrremrireriecisseisssensisnsssssssssssnss | evvieee oo [ evverrivens | W4FE | i 755,250 | ..o 1104851 .................828,638 | .................750,000 | ...oovvvruvenne 754,560 56,250 | 06/25/2012 | 04/01/2021
45824T AM 7 [ INTELSAT JACKSON HLDG........ccoovmrvrrrrierieeienesississssssssssissssesenes | eovere | oo [veresninnns | WBFE |t 300,313 | oo 103.000 ... . 300,342 | ..ovvvrrernenenns | e 29 | e [ | ceenen8.625 | 1000008600 | D | o883 | 21,531 | 07/31/2013 | 12/15/2022
45824T AN 5|INTELSAT JACKSON HLDG 95.250| ... ..762,000 ...800,000 762,000 12/13/2013 | 08/01/2023
45824T AQ 8| INTELSAT JACKSON HLDG.......cccosvvemerreriereneersnisernsenssessneesssninsees | seeveee | oo [ eevverirnne [ WBFE | . 368,625 | ... 103.060 360,710 | ...... 350,000 | ...... 360,035 08/06/2013 | 12/15/2022
459200 HM 6| INTERNATIONAL BUSINESS MA.......ccovvovrrermrnerninneierneireeinnnenenes | BSe [ [ | WAFE | 02,992,490 | .o 94.051 940,510 1,000,000 993,149 05/02/2013 | 05/15/2020
459745 FW  O|INTL LEASE FINANCE CORP  .....covvieriieerinrencrinnrienineennsninnns | eevvene | oo [evevervenes | 2 3FE [ i 412,969 | ... 111.280 417,300 | .. ..375,000 | ... 390,862 04/19/2011 | 09/15/2015
459745 GA  T7|INTLLEASE FINANCE CORP  ....coovieriniennrineinnrinsernenincennsninnens | eevnenn | oo [ evneernenns | 2 2FE [ 124,995 | Lo 111.990 | voovvvrrernnn 139,988 | oo 125,000 | cooovvrerrrins 125,000 08/11/2010 | 09/01/2016
459745 GC 3|INTL LEASE FINANCE CORP  ..cocvvveveerveirensnissrsnnneneisssnniiens [ vvene | oo | veveninncns | w2FE | 51,750 | e 116.030| ... . 50,000 | ..... 51,279 10/26/2011 | 09/01/2018
459745 GG 4 |INTLLEASE FINANCE CORP  ...ocovvvvrinieerineenerinserneninennnsninnens | eevvens | oo [ evevernenns | 2 3FE [ i 247,780 | oo 118.500 | ..oovvrerrnrnn 296,250 | oo 250,000 | ..ovvrnerinnens 248,811 03/30/2010 | 03/15/2017
459745 GH 2|INTL LEASE FINANCE CORP ......oovvvvvrrviicrniiernnisserssinereisssnniiens | vvene | oo | veverinees | w3FE | . 795,000 | ... 109.039 | .ovvvveerenn 817,793 | o 750,000 | ..oovverirnene 788,477 11/28/2012 | 05/15/2019
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459745 GJ 8|INTLLEASE FINANCE CORP  ....ocoeviiriirrinrinerinenieniseeisninnns | evvene | o [ rneereeens VBFE e 508,455 | ...... 107962 ..oovvvvverenn 593,791 | ...... 550,000 | ...... 527,044 | ..o | e 8479 | oo [ v | e 5.750 [ .. 7.690 [MN...oo. | oo 4,041 | 31,625 | 10/28/2011 | 05/15/2016
46625H AX 8| JPMORGAN CHASE & CO......coouivuririreireeiseiseesesesessssisseessninns [ES T R I AFE| v 1,889,140 | ...... 105.646 | .............. 2,112,920 | e 2,000,000 | .ooovrvneen 1,977,002 [ oo | eerneneennnd 16,027 | i [ e | ceeeern5.250 | i 6.150 [ MN...... 07/31/2007 | 05/01/2015
46625H HU 7| JPMORGAN CHASE & CO.....ocvvvvirrireririeieriseisnssiessssiessesessiensns | evvnees JAFE] 796,995 723184 | oo | e 3,267 | e e | e 4250 | 4870 [AQ...... 02/09/2011 | 10/15/2020
46625H HX 1| JPMORGAN CHASE & CO......coouivmrierireerieisinerieessessessssessssns | cevenn VAFE] LBT3442 | e [ 88T [ [ [ 3450 | 3490 |MS...... 02/17/2011 | 03/01/2016
46625H JH 4|JPMORGAN CHASE & CO AFE] 2,891,656 | ......94.951] ..............2, 753,579 | ..............2,900,000 | ..ccooonnnn 2,892,071 3.230|JJ....... 06/11/2013 | 01/25/2023
46625H JL 5| JPMORGAN CHASE & CO. AFE] ... 998,140 | ........98.003] .................980,030 | ..............1,000,000 | ...... 998,365 | ...vvvvrererirerinrrnens | vererinrinennnnn225 | v [ | e 1625 | 1.660 | MN...... 05/08/2013 | 05/15/2018
47232M AA 0| JEFFERIES FINANCE LLC/JFL.....ovouiriieierineirneeinseiseriesniissnneninsees | evevee | oo | weevneeenne | WAFE | tiiiiiiin.606,750 | ......103.530 | c.oovveerer621,180 | covvierrn.800,000 | oo 606,164 | ...oovvrrrerirerrncins | cerverirneernenena(586) | covoiinrineiicnieninne [ v | cveieeenn 12375 | s 7.160 |AO...... 03/26/2013 | 04/01/2020
47233G AA 2| JEFFERIES LN CORE LLC/ JL.....oooviveverercseeceeerenceeveceneeeerenissens | evveee | o | cvevevenens | L4FE | a.......403,360 | ........99.040] .................396,160 | .................400,000 | ...... 396,160 05/16/2013 | 06/01/2020
48126E AA  5|JPMORGAN CHASE & CO  .ooovvvveereereeennseessenssssssessssssesenes | ovveee | oo | veiverennens | o 1FE | iieee....998,210 | ......101.138 | ..............1,011,380 | ..............1,000,000 | ...... 998,683 08/13/2012 | 08/15/2017
487836 BD 9|KELLOGG CO 12/08/2010 | 12/15/2020
487836 BH 0|KELLOGG CO 500,080 05/14/2012 | 05/17/2017
487836 BL 1|KELLOGG CO . 910,220 994,362 02/11/2013 | 03/01/2023
491397 AY 1|KENTUCKY PUB TRANSN INFRA.......ccccrvvmmrminrirernnrensnnnisssssssnnnns [ eovene | oo | veverinnns | w2FE | 1,645,920 | ... 110.485| ... ,657,275 1,500,000 ..1,644,697 12/12/2013 | 07/01/2017
491674 BE 6|KENTUCKY UTILS CO...coovvvrerrrireererienienneniseessensssnssensensssesens. | ennens | oo [ vneernenes | 2 IFE [ 1,992,440 | ... 101.454 | ... 2,000,000 1,994,540 11/08/2010| 11/01/2020
49326E EC 3|KEYCORP MEDIUM TERM NTS .....ccovvviirirnnnerernnisnirensenssnssnseninns | vvnee | oo | veverinnens | w2FE | e 1,555,830 | ... 104.695 1,500,000 ..1,623,982 09/21/2011| 08/13/2015
49326E ED 1|KEYCORP MEDIUM TERM NTS .....coovvrrirrerirmineessnnnnrnenireneseennns. | evvene | oo [evvrernenins | 2 2FE | iiii..999,070 | ... 109.706 1,000,000 999,283 03/21/2011 | 03/24/2021
49327M 2A  1|KEY BANK NA 985,750 | ..cvvvrrenc 1,000,000 | ..oovernnnnd 999,210 01/29/2013 | 02/01/2018
49456B AA 9| KINDER MORGAN INC DEL ..349,125 350,000 349,125 10/31/2013 | 02/15/2021
50015Q AB 6|KODIAK OIL & GAS CORP. 667,800 | ..oovverernens 600,000 | ..ccovvrernens 616,062 08/28/2012 | 12/01/2019
50015Q AF 7 |KODIAK OIL & GAS CORP. 648,375 | .................650,000 | ...... 648,205 07/09/2013 | 02/01/2022
50015Q AH 3|KODIAK OIL & GAS CORP. . 149,250 .150,000 | oo 149,250 07/23/2013 | 02/17/2022
50076Q AZ 9|KRAFT FOODS GROUP INC .....cocvvviiirveierernirernsiseiseeinsisensnines | eovene [ [vvvviinnns | 2 2FE | 02,096,120 | ... 98.170 ...1,963,400 2,000,000 | ...cccooneee. 2,088,181 70,000 | 02/21/2013 | 06/06/2022
50077D AB 0| KRATON POLYMERS LLC / KRA.......ccocomurmmrrrerirerenernsninerreninennes | cvnvre | oo | vevvvriones | SAFE | .. 590,875 | ... 105.270 | ... 631,620 ...600,000 | ...... 593,261 38,813 | 05/03/2013 | 03/01/2019
501044 CG  4|KROGER CO....ccoovvuirreririrneersrissrieriesineessssissssessesssessssssssseneses. | wonnees | oo [ eveeerneees | 2 2FE [ i 1,145,260 | ... 114535 ..o 1,145,350 | ..cocovvvnne 1,000,000 | ..cooovrvrne 1,084,926 64,000 | 01/26/2011 | 08/15/2017
501044 CQ 2[KROGERCO/THE = iiveenesssnsensnseensninens. | evenne [ [ vrverenes | W2FE | i, 993,550 | .o 96.311 963,110 | ...oove0rer. 1,000,000 | oo 994,502 | oo | e 383 [ | e | 003400 | 0. 3470 | AO. s | vl TAT8 | 34,000 | 04/10/2012 | 04/15/2022
501044 CS  8|KROGER CO......ovvvuirierirreririseneriiesiseesssessssssersssssssssessssssssssnenss. | evvnene | oo [evneenneens | 2 2FE | 499,790 | e, 97.993 489,965 ...500,000 07/18/2013 | 08/01/2023
50177W AA 9| LBC TANK TERMS HLDG NETH......c.covveriirrriniineiieriseisesiseiseinens ..200,000 | ...... 102.387 204,774 | ...... 200,000 | ...... 200,000 05/08/2013 | 05/15/2023
501889 AA 7 LKQ CORP......covcririiciiriiesieseiees st issssssssessnsenins | coviene . . 343,750 | ........ 93.520] ... 327,320 | ...... 350,000 | ...... 327,320 07/29/2013 | 05/15/2023
50188F AB 1|LG&E & KU ENERGY LLC......cccosvvurrirereerirncrieeirserinnin [STOO (PR PP O 2FE | oo 1,991,140 | ...... 101.943 | ..cooone 2,038,860 | ...oocvvneenn 2,000,000 | .ooovrvneen 1,996,575 11/08/2010| 11/15/2015
50188F AE 5|LG&E & KU ENERGY LLC......cccovimriverierirernrrernnissinnnerseissnnsisennns | vvvens | oo | eevvernninns | 2FE | viiiiii000..998,390 | ... 103.030| ... ..1,030,300 | .coovereene 1,000,000 | .ovverirennd 998,697 09/26/2011| 10/01/2021
516807 AB 0|LAREDO PETROLEUM INC.......cccocosvverrrrerimriesneneesersssesssssessensssnns | cveenne | oo [ cveviienies | <4FE [ naec........653,080 | ... 111,500 ... 724,750 | ...... 650,000 | ...... 652,394 10/12/2011| 02/15/2019
516807 AE 4|LAREDO PETROLEUM INC  ..oooiiiiiienincieriseisenissesenisnisees | covnens | oo [ veeereeens | AFE | iiin.383,625 | ... 109.250 ... 382,375 379,273 06/12/2013 | 05/01/2022
526057 BN 3 [LENNAR CORP......cccovuumirmrimieeninernerisessnensensssessenssessnensensssenne | veveene | oo | cvverernees [ 8FE | viiivirirennnnn. 837,756 | e 94.500 614,250 614,250 04/10/2013 | 11/15/2022
527298 AJ  2|LEVEL 3FING INC......cocvuerimrerreineineriesinesisnisseissesssssssssssesssssesens | ennees | oo [ eveeerneens | #BFE [ iiiiiiiinn...680,813 | ... 100.000 ... 750,000 724,065 04/18/2012 | 02/15/2015
527298 AR 4|LEVEL 3FING INC.....cccooiviiirriiiirnrnsirnnnninsissnsnensenssnssesensssessssssssnns | wvneene | oo [evervnninees | WAFE | i, 164,188 | ... 112210 ... ..168,315 163,260 07/16/2013 | 04/01/2019
527298 AU 7|LEVEL 3FINANCING INC ...cooovvircerrinererierineenssissnssensenesseensens | eonnens | oo [ evneernenes | <AFE [ 491,840 | ... 109.000 ... 545,000 10/24/2011| 07/01/2019
527298 AX 1[LEVEL 3FINGINC......cccoovrirmrniiirniirciinirenersnineeesississnssssessnneniens | vvene | oo | veverinees | W4FE | 100,000 | ... 101.000 | ... 101,000 100,000 10/30/2013 | 01/15/2021
52729N BV 1|LEVEL 3COMMUNICATIONS  ..ooiivviverrerrnenenessessnnneninnenee | verene | oo | vevivverenes | wBFE | ciiiiirie00..350,000 | ... 109.720 | ... 384,020 349,978 31,063 | 07/30/2012 | 06/01/2019
53219L AL 3|LIFEPOINT HOSPITALS INC......cccosvvenerierimrereeiseirneresssissnsenesenisnees | wnnees | oo [ veeerneens | 3FE [ iiiiinnr...600,938 | ... 100.625 ... 603,750 600,935 12/17/2013 | 12/01/2021
532716 AS 6 |LIMITED BRANDS INC......ccccovvirerniriirernrisrirmnineisnnsisessnssessensssssssenss | evneene oo [vervnninees [ W 3FE | i 114,500 | ... 112188 ... 112,188 112,188 06/12/2013 | 05/01/2020
532716 AT 4 |LIMITED BRANDS INC........cocomerrmrirmrerneersniserseriseesseesssnisenssssssnnens | ennens | oo | evneernenes | 2 3FE | iiiiiiin.659,728 | ... 110.500 ... 718,250 657,970 12/20/2011 | 04/01/2021
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532716 AU 1 [LIMITED BRANDS INC......c.ccovuririnirrerirerineeinisniserienisenssenisninenes | vevene oo [ evvverivene [ w8FE | 303,125 | oo 102.700 | ..ovvrvrirens 308,100 | .................300,000 | ...... 301,350 (1,558) (217) | v [ [ e 5,625 | i 5470 [FA oo | v 6,375 | v 15,469 | 03/22/2013 | 02/15/2022
534187 AZ  2|LINCOLN NATIONAL CORP........ccostremmrrmerrererneernsnisersersesessensssesens | wennenn | oo [ veeernenns | 2 2FE [ 499,335 | oo 104.907 | ..oovvvrrrnnens 524,535 | .....cceeee.n.500,000 | .ooeonirnnnnn 499,792 | oo | e 136 | o [ reeernenseninnenienes | ceeeeeenn 300 | s 4.320 [UD.oes | o 956 | .ovvrirnes 21,500 | 06/18/2010 | 06/15/2015
534187 BB 4 |LINCOLN NATL CORP IND.......cocovirrmrrrererrnnrnrernnirersnssssenssessnsnsennns | evneene oo [vevnninees [ W 2FE | i 274,210 | oo, 107.086 | ... 267,715 271,240 3.540(JD....... ..6,298 12,125 | 10/03/2012 | 06/24/2021
534187 BC 2|LINCOLN NATIONAL CORP .......covvevvrrmerierirneersninsrisensesssensssesnees | evvnens | oo [ veeerveees | 2 2FE [ 1,005,035 | ... 101.698 ... ..1,016,980 1,004,288 | .o [ e (332) [ e [ [ e 4200 | 4130 [MS..oc. | v 12,367 | covvoerrrns 42,000 | 03/31/2012 | 03/15/2022
536022 AF  3[LINN ENERGY LLC......ccccovimririrrrnirerneieirernsinsnnsiesnsnssessensssssensensnees [ evnene | oo | veverinees | W4FE | .. 245,660 | ... 106.250 | ... 265,625 246,690 8.000 | MS...... ..5,705 19,375 | 09/08/2010 | 02/01/2021
536022 AH 9 [LINN ENERGY LLC......cccovvmmirrerirerineerinisninerveninenienissessessssssnenes | vevene | oo [ evvverven [ WAFE | 289,709 | ... 101.000 ... 303,000 290,568 6.900 [ MN...... ..3,125 16,325 | 07/10/2013 | 11/01/2019
539830 AE  9|LOCKHEED MARTIN CORP........ccosvvumirmerirererneersnninersnenisesssneessnninsnes | eennens | oo [ vneernenns | 2 2FE [ i 1,744,875 | oo 115.757 | ... ...1,736,355 ..1,575,034 5.340 | MN...... 19,125 | v 114,750 | 05/01/2007 | 05/01/2016
548661 CZ 8[LOWES COSINC......ccoovvrrmrrrircrinrirerisirssrerssisseenssssssssnsenssssenennens | ESuis [ oo | vvveiveees | W AFE | .. 994,010 | ... ,007,880 | .. 1,000,000 994,163 3.940 | MS...... 11,840 09/04/2013 | 09/15/2023
549463 AE 7|LUCENT TECHNOLOGIES INC ......coovevurerereerreinernerirereneessenissensenes | eovvene | oo [ wvneevenns | #BFE | iiiiii.243,125 | ........88.500 | .................486,750 | ...... 550,000 | ...... 257,214 | ooeeevierveiinnens | cevveiienieeenidhy 307 | e [ e | iereen8450 | 110000 15,620 [MS.o | e 10,445 11/09/2012 | 03/15/2029
55181W AA  2|LYNXICORP  icinneieeniessesssesessssssessssssssnsnnns. | eonnees | oo | cvevereeenns | 23FE | iviiiiiin...400,000 | ... ...4,539 02/07/2013 | 04/15/2021
552704 AA 6[MEGENERGY CORP  ...ccoovvirnrrcnnrnerreninsenensnsisenssensennnes | vennee | oo [ evvverven [ WAFE | 11,125 | i . ...7,656 07/18/2012 | 03/15/2021
552704 AB 4|MEGENERGY CORP  ..ocoiiiinirneiiennecnneisensenisessssesssninnees | evnens | oo [ veeerneens | AFE | 1,260,125 | ... . . (472) .33,424 12/16/2013 | 01/30/2023
552953 BB 6|MGM RESORTS INTERNATIONAL........ccovvrerirmriieiraniinnienrsnsisniinnes | evvene oo [ evrverivnns [ WAFE | ... 345,625 | ... 113.375 ... .348,085 08/30/2012 | 01/15/2017
552953 BW 0|MGM RESORTS INTERNATIONAL........coosvvrrremrierreerreeeessieseinsis | eeenie | oo [ verirenees | <4FE [ ... 150,000 | ... 117.750 ... 150,000 01/11/2012 | 02/01/2019
552953 BX 8|MGM RESORTS INTERNATIONAL.........ccocevvvrerrrreeeriereeirsesiererenienens | veens | oo [vveieeien | LAFE | i 1,324,375 | L. 112200 ... 1,318,315 12/05/2013 | 03/15/2022
552953 BY 6[MGMRESORTSINTL = .oooiveincrienersenseenenesnessensesssnnens | veenee [ oo [ ervvervnnes [ WAFE | 1,692,210 | ... 108.500 | ... 1,585,076 12/05/2013 | 10/01/2020
552953 CA  7|MGMRESORTS INTL  .oooiiorierineeseineirsenieeineesseesseesssssssssensens | cennens | oo [ verereeens | AFE | 1,389,563 | ... 106.500 | ... ..1,388,135 10/11/2013 | 12/15/2021
55303Q AC 4 |MGM RESORTS INTERNATIONAL........ccovvvmeremmrirenirerernresnrnerinnnnes | onvne | oo | vevivvrienes | SAFE | .. 393,281 | ... .385,403 03/29/2011 | 11/01/2016
55342U AC 8| MPT OPERATING PARTNERSHIP.........cccovvumsvvmerrnernerinneesenisssneniins | vnvne | oo | vevvseinnes | w3FE | v 1,167,500 | ... ..1,163,407 05/13/2013 | 05/01/2021
553420 AD 6| MPT OPERATING PARTNERSHIP..........ccocoovrmrrirninerinrnererinnnnenenns | vvvvene | oo | eovvvnninn | W3FE | viiiinin.810,704 | oo 809,975 08/15/2013 | 02/15/2022
55616X AH 0 [MACYS RETAIL HLDGS INC......cocconvvemrenenrrnrnerrerineenensseesensenenones | LSuis [ [ [ W2FE | i 478,340 | oo 06/17/2013 | 02/15/2023
55616X AK 3 [MACYS RETAIL HLDGS INC.......ccconsreerrnnrinererineeneniseisesissssennins | eeveee oo [ evverivens [ 2FE | 495,085 | ... . 09/10/2013 | 09/01/2023
559417 AA 8| MAGNETATION LLC/ MAG FIN.......cocveivemrrrnnrverrereneeivenisninensinnnns | veveee oo [ ervvervnn [ W4FE | 400,000 | ... 109.630 ... 438,520 ceevrererneeeenn 00,000 | i | e [ | e | e 11000 [ 111,000 [ MNG | 5,622 | e 21,389 | 05/15/2013 | 05/15/2018
55973B AB 8 MAGNUM HUNTER RESOURGCES...........cccooosermmirnmmrmerinseernnniseisnnenns | weveee oo [ evveiivens [ WBFE | i 1,589,649 | ... 108.000 [ ..cvonvrnee 1,625,400 | ..............1,505,000 | .............. 1,583,478 | ... | vrrrrreninne(6,170) | oo e | e 8.750 | ....8.660 [MNL...oo | oo .84,806 | oo 63,378 | 11/15/2013 | 05/15/2020
563571 AG 3| MANITOWOC INC........coooiriririiniinniierinsinsisssissisesiissiessienninnns. | evnens | o [ vneeennes | WAFE [ 311,250 | i 106.000 | ... 318,000 308,067 | ..cvvevrerieriiniies | eoverienneens(1,967) | o [ | 0000000 9.500 | 00000 8.700 | FALtt | i 10,767 | 28,500 | 10/25/2011 | 02/15/2018
563571 AH 1| MANITOWOC INC......oooveorereeeeeeeseeesieeeeesesseeesesessseesssessesseessennes | eoenese | oo | verveneees | <AFE [ 199,188 | ... 113.000 ... 226,000 199,385 17,000 | 10/13/2010| 11/01/2020
563571 AJ  7|MANITOWOC COMPNAY INC ...coooviririncirneineieriesineesssneseesenens | ennens | oo [ veeereeens | AFE | iiiii.561,500 | ... 101.800 ... 559,900 | .................550,000 | ...... 557,200 (3,864) 20,465 | 07/29/2013 | 10/15/2022
56501R  AB 2| MANULIFE FINL CORP.......c.ceevumiriririnriierirnninenienineesssissssnenieniene | cvnvne | oo | vevvvrienes | W AFE | viiiiiinnn..3,004,465 | ... 105.942 ... ..3,178,260 | ..............3,000,000 | .............. 3,003,281 | ...ovvvverierrerennns [ cverrerirneneeen(B07) [ | e [ e 4900 [ oo 4.880 [ MS.cos | e 42,467 | e 147,000 | 11/08/2010| 09/17/2020
56808R AC O|MARINADISTRICT  ooiioiiereeneenseisennenseneseesssisssnssensensnee | cennee | oo | veveneennes | WAFE | 371,250 | oo 100.313 | v 376,174 | ...ccc00eerrn.375,000 | oo 375,000 12/09/2013 | 08/15/2018
56808R AD 8| MARINA DISTRICT FINANCE C.......oocovvrvvrrrrirernnnnenninersnnsensensenenns | vvvvens | oo | wovvrvninns | AFE | v 416,114 | L 109.000 | ... 436,000 | ........c........400,000 | ..oooiiererend16,066 | oo, 440 | o (340) [ e [ [ 09875 [ 18760 [ FA | 14,922 f L 19,750 | 10/15/2013 | 08/15/2018
570254 AA 0| MARIPOSA BORROWER INC/MER........ccccoouverrememenirneriernnennininnee | wvvene | oo [ rveerveens | #BFE | 1,163,050 | ... 104500 ... ..1,201,750 . 11/07/2013 | 10/15/2021
570254 AB 8| MARIPOSA BORROWER INC/MER........ccccoouvumvemeirnniinernnrirnennsennee | wvnene | oo [ vevereeeins | #BFE | iiiinnr...862,000 | ... 104.750 | ... 890,375 861,830 14,462 11/01/2013 | 10/15/2021
57629W BS 8| MASSMUTUAL GLOBAL FUNDING ......coeveveernerimrrnerirenernennnnnnes | cvvene | oo [evvvvvvens | WIFE | 2,944,572 | ... 99.068 ...2,922,506 ..2,945,000 25,640 07/26/2013 | 08/02/2018
577743 AA  5|MACIM CRANE WORKS LP  ...coooiiieeiieeineineniienineeseniseesenisnnees | eevnens | oo [ veeernenns | #BFE [ i 145,935 | oo 103.700 | ... 155,550 148,700 | covoevevrvnernerrnnes | crverirneirneeen875 [ | ceveerseesssnseiiens [ 0000 12,250 [ 110..13.000 [ AO..co. | o, 3,879 | v 18,375 | 03/31/2010 | 04/15/2015
577743 AB 3 |MAXIM CRANEWORKS  ....coovicircrrnrnesvennvensnseensssissnensnees | evnvene oo [vervnninees [ WBFE | 0,369,375 | ... 100.250 | ... ..375,938 .375,000 3,701 12/02/2013 | 11/26/2018
58013M EE  0|MCDONALDS CORP .......cccosverrrrrerierinrirensssissrsensessnenssssssssssessns | wonsens | oo | veverneenns | 2 IFE | iiiiiiiinn.504,090 | ... 113.829] ... 569,145 501,977 8,917 26,750 | 03/12/2008 | 03/01/2018
58013M EG 5|MCDONALD'SCORP  vcnncnnnesensiensnisesensssiens | evvieee | oo | veverinneee | W TFE [ .. 499,830 | ... 113.222| ... 566,110 6,250 25,000 | 01/13/2009 | 02/01/2019
580638 AA 2 [MCGRAW-HILL GLOBAL EDU HL........coocoervrrrienienrienessisseiesssnnies | evveene oo [ evvenrivens [ A4FE | ... 298,843 | ... 110.500 ... 331,500 298,961 7,313 15,356 | 05/01/2013 | 04/01/2021
586049 AB 4| MEMORIAL PRODTN PARTNERS.........cccoueummrimerrerineeneniseisennnnnes | evvees | oo [ veeerneens | #BFE [ iiiiiiii...659,547 | ... 103.750 | ... 674,375 659,009 .8,260 26,709 | 05/20/2013 | 05/01/2021
586049 AC 2|MEMORIAL PRODTN PARTNERS. .339,759 .4,448 14,382 | 10/07/2013 | 05/01/2021
58933Y AA 3 |[MERCK & CO INC NEW. ..1,496,708 26,802 58,125 | 12/07/2010 | 01/15/2021
58933Y AF  2|MERCK & CO INC NEW......ccovvvrirrermririrrenniernniseerenssinsensisenssnssnnens | eonneee | oo [ overvvncnnn [ WIFE | 499,565 | ... 92,729 ................. 463,645 | ................500,000 | ...cooovrrrnnnn 499,588 1,672 | o) 6,922 | 05/15/2013 | 05/18/2023
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59001A AN 2| MERITAGE HOMES CORP.........cccccourvunes VAFE] . 405,125 | L 109.000 [ ..oovvvvrerens 436,000 | ..ooourernrennn 400,000 | ..ooourernrennn 404,978 (1,603) (TA1) | v [ e ...6,038 28,600 | 02/28/2013 | 04/15/2020
59001A AQ 5|MERITAGE HOMES CORP  .....ccooimiuirrinrireeinsiseisesisesseniseiseninns LAFE] ....n.....666,125 | ... 107.000 [ ..ovvvnrrrnnns 695,500 | ...covvncrennnns 650,000 | ..covvrrernens 660,500 (4,949) (T4 RN PPN 07/09/2013 | 04/01/2022
59023V AA 8 |MERRILL LYNCH & CO INC....coovvvrvvierernicrierinerisnseirersnisessenssisnees | voveene oo [evervvnieees [ W 2FE | 000,226,530 | ......129.271 ................. 258,542 | ...... 200,000 | ...... 226,338 06/26/2013 | 05/14/2038
591709 AM 2| METROPCS WIRELESS INC.......cocvvevererreerenrseseeissessieseseesnsesssnees | conene | oo | evveerienies | w3FE | i 1,026,438 | ......103.200 | ..............1,032,000 | .............. 1,000,000 | ..coovrrrnee 1,019,197 06/12/2013 | 04/01/2021
591709 AP 5| METROPCS WIRELESS INC........cccccocvmmrimrinniiniiverienisnissicsnisniis v | [ veriivnies | 3FE [ 250,000 | .....103.220 | ...................51,610 | ..... 50,000 | ..... 50,000 03/08/2013 | 04/01/2023
59217G AC 3 [METROPOLITAN LIFE GLOBAL.......cccovvvvrereerrererereeesesssesnenensenns | eoevee oo [everevrienne | WAFE | 2,998,470 | ......103.377 | ............3,101,310 | v 3,000,000 | ..oovverecen 2,999,445 09/22/2010 | 09/29/2015
59217G AZ 2[METLIFEINC ettt 2,000,000 | .ooovrvneen 1,997,534 06/17/2013 | 06/22/2018
59407T AA 9| MICHAEL FOODS HOLDING 355,619 12/11/2012 | 07/15/2018
595620 AH 8| MIDAMERICAN ENERGY CO.......cocommrvmieirineererimennenienessnsnsssssensns | envene | oo [ vneerneees | 2 IFE | 3,011,230 | ... 113,101 .............3,393,030 | ..............3,000,000 | .............. 3,005,410 03/19/2008 | 03/15/2018
595620 AK 1| MIDAMERICAN ENERGY CO......cccovvrviierniirnnneriennsirersnisseseeresseennnes [ evenne [ [ eervverenes | WIFE | 03,139,605 | ... ..3,139,844 09/12/2013 | 09/15/2023
59565X AA 8 MIDCONTINENT EXPRESS PIPE...........ccoocomvrverrecisnerssnisnssesiisniirns | evieee oo [ ervenrivers | W4FE | i 403,375 | .. 08/21/2013 | 08/01/2021
59870X AA 8 MCRON FINACE SUB LLC/MC .....oevoierreinrinerierieresneesssnisensenins | seeveee | oo [ eovverven [ WA4FE | i .683,750 | ... revnerennennen T28750 | 850,000 | oo 681,128 06/12/2013 | 05/15/2019
59870X AB 6 |MILACRON LLC / MCRON FIN......ccecvvimrirnrnirnrirernnincerenseissernnssnnsnns | woveere [ oo [vervvninees | WBFE | i, 557,125 | L., 105.243 | ... 556,091 05/22/2013 | 02/15/2021
60740F AK 1| MOBILE MINIINC.......ocvivirerrnrinernenienineessnissssensensseesssnssssnenens | ceevee | oo | veveneennes | WAFE | 375,000 | ... 110.700 | voovvvvrrerenn 415,125 | 375,000 | oo 375,000 11/10/2010| 12/01/2020
608328 AX 8| MOHEGAN SUN GAMING SR NTS.......ccoconvvimmrimmirmrinnnrneiseessnsenns | eonnene | oo [ verereneins | #BFE [ i 1,900 | oo 100.375 | vvveeerenn 190,713 | 0 190,000 | o 1,900 03/06/2012 | 09/15/2018
608328 BB 5| MOHEGAN TRIBAL GAMING AUT.........ccorvvvmmrrmirirerinrenennsnesenennnes | evvene | oo [ reeerveees | #BFE [ iiiiiinn.304,000 | ... 107500 .................322,500 | .................300,000 | ...... 303,750 11,050 12/11/2013 | 09/01/2021
61166W AF 8| MONSANTO CO NEW.......oovvuririrniineiseiisninsesensssessensssssssssnensnnne | eonnees | oo | eveverneenes | 2 IFE | iiiiii.993,825 | ... 112415 ... . 996,960 10,819 51,250 | 04/17/2008 | 04/15/2018
61166W AH 4|MONSANTO CO 90.854 | ... .454,270 | .. 500,000 499,497 ..5,072 11,092 | 07/09/2012| 07/15/2022
61532X AC 0 [MONUMENTAL GLOBAL FDG Ill.....cvorvereerrrvnneriererneerennseesnerssnnns | weeveee oo [ eovverovnns [ o TFE | i 271,683 | e 100.119 250,298 | ...... 250,000 | ...... 250,262 ...6,052 13,125 | 09/16/2010| 01/15/2014
617446 6Q 7|MORGAN STANLEY 2,500,000 2,514,770 41,406 ....165,625 | 05/02/2008 | 04/01/2018
617446 7U 7|MORGAN STANLEY 2,000,000 | .oocvereees 1,998,765 1,792 04/22/2013 | 04/25/2018
61746B DJ 2|MORGAN STANLEY 1,650,000 1,621,383 21,656 06/05/2013 | 02/25/2023
61747TW AL 3| MORGAN STANLEY . . 1,650,000 | ....covvenee 1,853,783 38,569 02/06/2013 | 07/28/2021
61747Y CJ 2[MORGAN STANELY = icneincsnsnseneeniseisensnssissenssnnins | veeveee oo [ evveiinen [ 2FE | ciiiiiiierr...966,600 | ... ARECRY(C] — 1,139,760 | ..cooovrvnne 1,000,000 | ..oooeernenad 977,333 15,313 06/07/2010 | 09/23/2019
628865 AA  5|NCR ESCROW CORP........ccoovmmiiriiireririnnicnsissisesenesssisssissisenis | evneie | [ cvererenies | 23FE [ iiiinn.500,000 | ... 102.096 510,480 | ..cooovviend 500,000 | ..ccoococvinnee 500,000 12/05/2013 | 12/15/2021
62886E AH 1[NCR CORP NEW........ccoooomvirrirmrinenrnreinsineriensseesensssessensessssnenss | evinee | oo [ wonverrnenes | 2 3FE [ i 48,188 | e, 96.875 ..48,438 | ... 50,000 | ..... 48,231 10/15/2013 | 02/15/2021
62886E AJ 7 [NCR CORP NEW.......ccoovmmirmmrinrineirneinseieriessseessnssssesessssssessnenss | evveee | o [ eonsevnenes | #3FE | . 376,438 | oeeeo. 96.200 | ... 384,800 | .................400,000 | ...... 376,922 10/15/2013 | 07/15/2022
629377 BN 1|NRG ENERGY INC......cceecevirmmrrmrnrenneinninenrerieessnissinenienssnsnes | evnene | oo [ vevervenes | AFE [ i, 782,000 | ... 113.250 ... 849,375 | .. ..750,000 | ooovvviiinens 779,672 06/12/2013 | 01/15/2018
629377 BU 5|NRGENERGY INC  ..oocooiirieeinenneisneineneniseesesssssissnssssisssnes | evnens | oo [ veeerneens | <4FE | 250,000 | ... 101.000 [ ..ovvvnrrnncns 252,500 | ...... 250,000 | ...... 250,000 09/10/2012 | 03/15/2023
62947Q AM 0 [NXP BV/ NXP FUNDING LLC ......cooeveriieieieieeieiereivessiesesiesseisnes | evevee | oo | coeeeinnees | LAFE | o.o........200,000 | ... 102.500 | ... 205,000 | ...... 200,000 | ...... 200,000 01/31/2013 | 02/15/2021
62947Q AQ 1[NXPBV/NXP FDG LLC.......cooormerrmrimrrrrirnerrnrireneseessseissersesisenenee | weeinee | oo [ ervverivenn [ ZAFE | 000,200,000 | ... 100.739 ... 201,478 | ...... 200,000 | ...... 200,000 05/06/2013 | 06/01/2018
637432 HT 5| NATIONAL RURAL UTILS COOP.......ccovvvivevemrirervrincererneirennniscinnens [ vvene | oo | veverineee | W TFE | iiiii...996,800 | ... 111.277 | ... 1,000,000 998,757 04/02/2007 | 04/10/2017
637432 MN 2| NATIONAL RURAL UTILS COOP.........oocurremrrrerierenerisriserinsnsnenins | wvvene | oo [reeernenens | W IFE [ iiiinn..998,050 | ... 104.575 999,125 02/14/2011 | 03/01/2016
637432 MU 6| NATIONAL RURAL UTILS COOP.........osvremmrvmerierineernseisseisserisssinennns | evvnene | o [evneennens | W IFE | . 249,645 | oo, 97.040 242,600 249,672 05/30/2013 | 06/15/2020
63860U AH 3| NATIONSTAR MORT/CAP CORP  ...oovvvviervereeerneirenrsenssnsnesisenss | wvvvens | oo | wvvernninns | AFE | . 370,938 | oo 104.500 ..365,750 361,250 06/12/2013 | 10/01/2020
63860U AK 6 |NATIONSTAR MORT/CAP CORP  ....coooverinrernenineeseninnnnnensennsennns | cvvvne | oo | wvevneeinens [ WAFE | i 756,019 | e 96.040 720,300 720,300 06/12/2013 | 07/01/2021
63860U AM 2| NATIONSTAR MTG LLC / NATL...cooevrivirirrinerersnneirerssiseeesiseissnnnis | vvvven | oo | eovveinnones [ AFE | .. 300,000 | ... 102.135 306,405 300,000 09/24/2013 | 08/01/2018
63946C AD 0 |NBCUNIVERSAL ENTERPRISE L.......covverrimrienrreeiecisseisnssnssseniienns | eevveee | oo | evveriinnns | W TFE | e 499,715 | i 95.938 479,690 03/20/2013 | 04/15/2019
639888 AA  4|JO-ANNSTORESINC .ooooiocinrincenseinerissnisennseniseesenssnssnnns | ennens | oo [ veeerneens | #BFE [ 203,500 | ... 105.000 210,000 202,500 05/14/2013 | 03/15/2019
64083A AA  1|NESCO LLC/HOLDINGS CORP  .....coovvvrvrirernrinrernninerssnsneesenssisenns | wovvere [ [vervvninees | WBFE | i 673,180 | ... 112.500 ..731,250 668,432 01/25/2013 | 04/15/2017
644535 AD 8|NEWGOLD INC  oncnnnenereseneensssisensssnsensssensens | eonnens | oo [ vnvernenes | W4FE [ i 103,750 | oo 102,517 ... 102,517 102,517 07/23/2013 | 04/15/2020
644535 AF 3[NEWGOLD INC = eecrerneseeinnsesnsesensnssesensnes | venne | o [ eevverens | WAFE | 200,000 | ... 97.000 | ..o 194,000 194,000 (6,000) 11/08/2012 | 11/15/2022
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64952W BF 9|NEW YORKLIFE GBL FDG MTN AFE| v 1,996,420 | ........ 98.428 | ....coovvvne 1,968,560 | .....ccooeuc. 2,000,000 | ..ooovvereeen 1,997,655 | ..o | e B70 | .oovvevernrrenriines | cerrververireeenneenns | eeveenns 1650 [ 11 1.680 [ MNLL.c [ oo 4217 | 33,000 | 02/07/2012 | 05/15/2017
651715 AK O|NEWPAGE CORP  ieeeeineesnissssensenssnsssesssnens | ervneen | oo | eersenenns | veeens (o [ 147,571 | ....oes 55.000 | ..o 202,910 | .o 368,927 | e 147,571 36,707 165,145 64,715 (1) | 07/03/2012 | 12/31/2014
652482 CB 4 [NEWS AMER INC........cooviirirmrinrirernsisninninerienssessssssesensssssssssssensnns [ eovnne | oo | eevervnnes | w2FE | i 275,260 | ..o 107.134 267,835 273,650 B250 | 5,625 | 06/11/2013 | 02/15/2021
652482 CH 1|NEWS AMER INC.......c.covvrmrririrrirerissrnerieniesessesssssssessssnssssssnsenns | evvnene | o [evveenneens | 2 2FE [ 0,993,970 | oo, 97.276 972,760 994,096 10,111 09/25/2013 | 10/01/2023
65336Y AJ 2 |NEXSTAR BROADCASTING INC.......ocovvvrirmrireirirrnerinrneirensnisserenens | evvere [ oo [evevnninees [ WBFE | i 754,188 | ... 107.000 802,500 754,112 ...6,589 39,990 | 09/17/2013 | 11/15/2020
65364U AA 4| NIAGARA MOHAWK PWR CORP........cccooermmrimirierinrinsrinerirerisenisenes | convee | oo | vevvnriones | AFE | iiin..1,000,000 | ... 110.020 ..1,100,200 | .............1,000,000 | .....ccecc0.1,000,000 [ .ooooovoniimmrnerires | verirenirnerinninninens | crverireneneeneninnines | cenvnerrenesnenneenns | cereeennid 881 [ 14880 [ FAco | i 18,439 | oo 48,810 | 08/03/2009 | 08/15/2019
65410C AA 8| NIELSEN FINANCE LLC/CO 409,224 12/13/2013 | 10/01/2021
654740 AD 1|NISSAN MTR ACCEP CORP. . .486,390 03/11/2013 | 03/15/2018
654740 AF 6| NISSAN MTR ACCEP CORP.......cccovvuverierirmeerceisernnerissssenssnsssensnnns | evivene | o [evveennens | 2 2FE | 2,846,808 | ... 99.050 ..2,822,925 09/19/2013 | 09/26/2018
65504L AJ 6|NOBLE HOLD INTLTD 19,750 | 02/08/2012 | 03/15/2022
65543A AC 8| NORANDA ALUM ACQUISITION 170,000 | ovverereenn(30,000) [ oo [ erererneriesnrnerrenienes | ceverenneessninsennenes | verennn 11000 [ 10000 11,000 [ ID e | v 3,101 | i 15,058 | 03/27/2013 | 06/01/2019
655844 AU 2|NORFOLK SOUTHERN CORP ..1,646,591 87,214 | 05/15/2006 | 09/17/2014
655844 BB 3| NORFOLK SOUTHERN CORP. .249,630 14,375 | 01/12/2009 | 01/15/2016
655844 BG 2| NORFOLK SOUTHERN CORP.........cccoviumerimrirnerinrescnsssnisnirnnenennnns | evvnene | o [evneevnens | 2 2FE | 994,220 | oo, 97.302 973,020 995,297 32,500 | 11/14/2011 | 12/01/2021
664397 AJ 5[ NORTHEAST UTILS......corvvernirirnnrieinnreiienseeesssssesssnssesssnssnensnnses | venene [ [ eoreerenes | «2FE | i 499,665 | ... 97.339 486,695 | .................500,000 | .ooiviiirereeid99,706 | oo [ v [ [ [ e 1450 [ 1460 [MNL | e 1,208 | o 3,403 | 05/08/2013 | 05/01/2018
665772 CD 9| NORTHN STS PWR CO MINN.......coccvvremrrririenineernerinnrnenieneseeenns | evvene | oo [eveeervences | W IFE . 498,480 | ... 113.086 565,430 8,750 26,250 | 03/11/2008 | 03/01/2018
665859 AL 8| NORTHERN TR CORP.......cccocvimrirnrrnrinerierinsernenississssessissssssnsnnne | wnneen | oo [ veeereeeins | 2 IFE | iiiiini...998,830 | ... 103.484 ...1,034,840 999,157 | evvvverrerrneneins | e 107 | e [ | e 3450 | 100003460 | MN..c | i 5463 | oo 34,500 | 11/01/2010 | 11/04/2020
666807 BA 9| NORTHROP GRUMMAN CORP ,106,590 .998,992 21,042 50,500 | 07/27/2009 | 08/01/2019
67020Y AD 2 |NUANCE COMMUNICATIONS . 541,772 541,772 11,168 29,645 | 10/15/2012 | 08/15/2020
67021C AG  2|NSTARELEC CO....cervrrrvrrinriirrieirersnneiernsisseessensssssssenssssessens | avvnees | oo [ vovvernenn [ WIFE | 1,073,824 | ol 90.447 1,017,529 | 1,125,000 | e 1,076,430 5,641 13,359 | 06/13/2013 | 10/15/2022
67090F AF 3|NVEEN INVESTMENTSINC  ooiovcvernerneeseessnissnsenenennens | cvevee | oo | vevvveiines | WBFE | 302,625 | ... 100.500 301,500 | .................300,000 | ...... 301,500 5,779 29,352 | 03/13/2013 | 10/15/2017
674215 AF 5[ OASIS PETE INC NEW......covvviiirnricrnisceninernnneeisenssisesesiseesenns [ vvene | oo | veverinees | W4FE | i 502,250 | ... 106.000 530,000 502,164 9,262 09/11/2013 | 03/15/2022
674599 BY 0|OCCIDENTAL PETE CORP DEL.......coovvervveneenerereerneeessnceseeeeeseenseene | LSuei | oo [ vevreeces | WAFE | 999,770 | ... 105.136 | ... ...1,051,360 999,877 | ..ovvverrerrerinnins | v 18 | [ | o100 | 100 | FAL | e 17,083 | oo 41,000 | 12/13/2010 | 02/01/2021
674599 CC 7| OCCIDENTAL PETE CORP DEL.......cooviveeereeserveeereressecesseeenecensesnnens | eeeeee | oo [ verrcesnies | WFE | 1,493,505 | ...... 97.331| oo 1,459,965 | ..............1,500,000 | .............. TA94,772 [ e | s 80 | e | ceernennennsesnninns | e 3125 [l BATO [FA | e 17,708 | oo 46,875 | 09/16/2011 | 02/15/2022
674599 CD 5| OCCIDENTAL PETROLEUM CORP .....ccvvviernrirrirnriverinninenrennsinens | evenne [ [ vrverens | WIFE | i, 999,180 | oo 98.166 981,660 999,391 [ oo | ververnerenenn 142 | e [ [ e 1.500 | i TB10 [ FALc | e, 5,667 | coveerrnn 17,208 | 06/19/2012 | 02/15/2018
676167 AU 3| OESTERREICHISCHE KONTROLL........cocvvmverererieernerinerserieneennnens | LSuit | oo [ | WIFE | i.959,700 | ... 111.929 ..1,119,290 983,966 9,167 50,000 | 06/21/2007 | 04/25/2017
676246 AA 9| OFFSHORE DRILLING HLDG........cccovvermerierieirnneineiseniimsenenssseensens | ennees | oo [ vevereeens | #3FE | iiiiiiiinnr..695,457 | ... 106.494 | ... 745,458 . 695,594 16,448 09/17/2013 | 09/20/2020
676253 AJ 6| OFFSHORE GROUP INVSTLTD  ....cooovirverimirrcniseenneisnnineniennens | covvene | oo [ vevervenes | AFE | iiinicnr.400,000 | ... 109.500 | ... 438,000 | .. ..400,000 | .... ...5,000 30,500 | 10/16/2012 | 11/01/2019
676253 AM 9| OFFSHORE GROUP INVT LTD.....cocosvvimrirneirnerisrenerieniseessensssiseens | ennens | oo [ veeerneens | <AFE | 250,000 | ... 102.500 [ ..ovvvnrrnnnns 256,250 | ...... 250,000 | ...... 250,000 03/21/2013 | 04/01/2023
682129 AE 1| OMNOVA SOLUTIONS INC......coovvrirvrirrirnrrniinrisnierssnsseesenssnsssesennnes [ eovene | oo | veverinnes | W4FE | iiiiinn...622,480 | ... 106.843 667,769 | ...... 625,000 | ...... 622,478 01/20/2012| 11/01/2018
69349L AN 8|PNCBKCORP  ..oocoiicvercencincrsensssnsensssisensssssesnssesssnsnsees | eonnens | oo [ vneerneeies | 2 IFE [ iiii...999,080 | ... 100.853 ..1,008,530 | ..oooovirrne 1,000,000 08/20/2013 | 10/03/2016
693522 AD  B[PQCORP .icnrerersseesnseisseienssisesenssssesesssenens [ connene | oo | veverinees | wBFE | iiiiiiin...650,000 | ... 109.339 710,704 11/01/2012| 05/01/2018
69352P AG 8 |PPL CAP FDGINC.......oveeverereereeesneiessnreseersssesssnssssessssnsinssnesnes | eonviee oo [ evrerrinnes | 2 2FE | cvviierennnn 499,500 | ... 97.853 489,265 05/21/2013 | 06/01/2018
69362B AX 0 [PSEG PWRLLC.....coosieirrinerierineeneeineisenssnisssssensseesensssssssssnensnns | seeveee | oo [ evvsernenes [ w2FE | 498,730 | e 103.995 ... 519,975 09/14/2011 | 09/15/2016
695114 CQ 9|PACIFICORP . 94.041] ... ,551,677 ..1,645,290 06/03/2013 | 06/01/2023
695459 AF  4|PAETEC HOLDING CORP  .....oecverieerinisernerienenenssssissenssssnenens | wnnens | oo [ veeernenes | 2 3FE [ i 165,375 | oo 111,500 ... 167,250 162,319 05/24/2012 | 12/01/2018
698657 AN 3[PANTRY INC  .oooiiercrcnscseisneensnseiensssisssesisenssnnnsnens. | veene | oo | veverinees | W4FE | 250,000 | ... 106.800 | ... 267,000 250,000 8,724 20,821 | 07/25/2012 | 08/01/2020
700677 AN 7|PARK OHIO INDS INC-OHIO........cccccrmremreririnerrerierenensnenesenserinensns | wvvene | oo [ vevernenes | AFE | 1,032,500 | ... 110.220 ... 1,102,200 | e 1,000,000 | ..coovrveneee 1,030,666 | ...cocveerrrercrrerires | vrrrrerrend(1,968) | oo | e | verienene8.125 [ 1000 7550 [ AQ.s | o 20,313 | oo 71,094 | 06/17/2013 | 04/01/2021
704549 AE  4|PEABODY ENERGY CORP........ccocoomerrnrinerinnrinerieessessssisesssssenennns | ennees | oo [ veeerneens | 2 3FE [ i 276,563 | ... 112750 ... 281,875 | ...... 250,000 | ...... 263,825 3,073 18,438 | 12/13/2010| 11/01/2016
704549 AG 9|PEABODY ENRGY CORP ... . 79.250| ... ...400,000 844 19,000 | 07/26/2012 | 12/15/2041
704549 AK  0|PEABODY ENERGY CORP........coocoimerrneererinnrnerieesssnssssisessssssnennns | wnnens | oo [ eveeerneees | 2 3FE [ iiiiiiiinn..450,000 | ... 107.500 ... ...450,000 ...3,450 27,000 | 11/07/2011 | 11/15/2018
705012 AA  O[PEARSON FDG TWO PLC......cooovvviiereririirenirercsensiserssinesssississnnens | vvene | oo | veverinees | w2FE | iiii0000.2,238,255 | ... 105.258 2,250,000 | .ovoverernn2,245,003 | oo | v 1,983 | e [ | 000 | 4090 [MNL | e 11,000 | cooovrvrnnnes 90,000 | 05/10/2010 | 05/17/2016
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713448 BH 0|PEPSICO INC AFE 112155 v 1,121,550 | .ooovrrenee 1,000,000 | ..ooovvrnnend 997,416 50,000 | 05/19/2008 | 06/01/2018
713448 BJ 6|PEPSICO INC AFE 125618 vovvvrcrrnnens 268,823 | ..ooovvrinnen 214,000 | .coovvrrinnens 213,704 10/21/2008 | 11/01/2018
713448 CG 1|PEPSICO INC AFE| . 92.556 1,851,120 | e 2,000,000 | .ovvvirnnne 1,998,219 02/25/2013 | 03/01/2023
71375H AD 2| PERFORMANCE FOOD GROUP CO 100.458 931,924 | ...... 927,675 | ...... 928,328 06/05/2013 | 11/14/2019
718546 AC 8|PHILLIPS 66 101.699 ...1,016,990 1,000,000 998,006 03/07/2012 | 04/01/2022
723655 AB 2|PIONEER DRILLING COMPANY 106.500 319,500 | .. ...300,000 | ... 297,981 11/15/2011| 03/15/2018
72650R BB 7|PLAINS ALL AMER PIPELINE 90.208] ... 451,040 | oo 500,000 | ..oovrnrrennns 498,865 12/03/2012| 01/31/2023
737446 AB 0|POSTHLDGS INC.. 107.310| ... ..268,275 | .. 250,000 | .... 250,000 01/27/2012 | 02/15/2022
737446 AD 6|POST HLDGSINC.. 107.310 ... 107,310 | v 100,000 | cooouvererine 105,525 07/11/2013 | 02/15/2022
737446 AE 4|POSTHLDGSINC.................... 103.500 | ... 724,500 712,319 11/14/2013 | 12/01/2021
73755L AJ 6|POTASH CORP SASKINC 104.824 | ... 524,120 11/22/2010| 12/01/2017
74005P AR 5|PRAXAIR INC 105.127 | ... 999,711 | v | vvernrrinenseni220 | s [ | coneereen625 | 1 4640 |MS | i 11,691 | 46,250 | 03/04/2008 | 03/30/2015
74005P BB 9 |PRAXAIRINC .998,121 22,794 | 07/30/2012 | 08/15/2022
740189 AG 0|PRECISION CASTPARTS CORP . 911,020 994,765 14,236 | 12/17/2012| 01/15/2023
74112B AH 8 |PRESTIGE BRANDS IN.........ccc0nc... 112.500 ... 112,500 01/24/2012 | 02/01/2020
74112B AJ 4|PRESTIGE BRANDSINC ... 101.000 ... 454,500 12/17/2013 | 12/15/2021
74256L AC 3|PRINCIPALLFE GLB FND Il 100.958 | ... 504,790 12/04/2012 | 12/11/2015
742651 DB 5|PRIVATE EXPT FDG CORP. 108.446 11/15/2005 | 11/15/2015
T4347A AA 2 |PROQUESTLLC 101.901 . 06/12/2013 | 10/15/2018
74387U AD 3| PROVIDENT FDG ASSOCIATES... 109.472 273,680 07/24/2012 | 02/15/2019
74387U AG 6 |PROVIDENT FDG ASSOCIATES... 99.282 148,923 07/29/2013 | 06/15/2021
744448 CD 1|PUBLIC SERVICE CO COLO 100.141 500,705 16,000 | 11/08/2010| 11/15/2020
744448 CH 2|PUBLIC SERVICE CO COLO 91.035] ... 910,350 11,736 | 03/19/2013 | 03/15/2023
74456Q BC 9 |PUBLIC SVC ELEC GAS COMT 89.915| ..o 899,150 | .......e0..er. 1,000,000 | .ooovirirennei 996,994 | oo | e 184 [ | e | 0002375 | 2410 [MNL | 3,035 | e 12,205 | 05/07/2013 | 05/15/2023
74456Q BD 7 |PUBLIC SVC ELEC GAS CO MT 99.954 499,770 09/09/2013 | 03/15/2024
745310 AD 4|PUGET ENERGY INC NEW 112.550 787,850 | ...ooovererernn 700,000 [ oo 708511 [ o | s (873) | o | vevreerneescesssiines | e00e0erd8.000 | 100005790 [MSec | i 11,667 | 42,000 | 05/16/2012 | 09/01/2021
745310 AF 9|PUGET ENERGY INC 109.500 164,250 | cooovvierreennn 150,000 | oo 162,748 | oo [ e (1,025) | e [ [ e 5.625 | oo 810 | W | 3,891 | 4,219 | 03/07/2013 | 07/15/2022
74733V AC 4 |QEP RESOURCES INC 94500 ... 472,500 26,250 | 09/05/2012 | 05/01/2023
74735H AE 9| TOMKINS AIR 101.750 | oo 228,938 | ..ovveereernn225,000 [ .ooiiiirirnnni223,880 [ oo | e T4 | s e | e | e 0070 [NJA [ o [ e 17,024 | 11/05/2012 | 05/05/2020
74840D AA 8| QUIKSILVER INC / QS WHSL 108.800 435,200 07/12/2013 | 08/01/2018
749274 AA  4|RBSCAPTRI 93.500 374,000 311,344 17,467 | 04/16/2013 | 01/01/9999
74927Q AA 5(RBSCAPTRIII 97.500] ... 243,750 199,183 13,780 | 04/11/2011 | 01/01/9999
74978D AA 2| DONNELLEY RR & SONS CO MT. 111.000 ... 333,000 298,612 11,878 | 02/28/2013 | 03/15/2021
749951 AA 7|RADIO SYSTEMS CORP 108.000 ... 540,000 504,934 42,806 | 01/29/2013 | 11/01/2019
750323 AB 3 |RADIATION THERAPY SERVICE 85500 ... ..470,250 444,386 54,313 | 07/18/2012 | 04/15/2017
75605E CA 6|REALOGY CORP 115.950 579,750 | .. . 510,058 45,000 | 03/27/2012 | 01/15/2020
75886A AF 5|REGENCY ENERGY PARTNERS L.....c.cvvriirieiniireriniiceineieins 106.250 425,000 | oo 400,000 | .coovrerrinne 400,000 26,000 | 05/23/2011 | 07/15/2021
75886A AG 3|REGENCY ENERGY PARTNERS 97.750 ..48,875 | ..... 50,000 | ..... 48,875 | .ooevvveeeene(1,125) [ s | e [ evnnneninernncenneis | eovereenn8.500 | 0000005500 | AOucvne | e 581 | i 2,849 | 09/27/2012 | 04/15/2023
75886A AK 4 [REGENCY ENERGY PARTNERS L.....c.otvimirieririneerinsiseiienisesnenes 103.500 ... 258,750 250,000 250,000 09/04/2013 | 09/01/2020
760759 AP 5|REPUBLIC SERVICES INC 97121 ... ,311,134 1,350,000 ..1,346,767 47,925 | 05/14/2012 | 06/01/2022
76116A AB 4 |RESOLUJTE ENERGY CORP . 105.500 ... 844,000 800,000 816,205 | ...ovvvvrerernend2 | ciiiieneenn(1,003) | v [ | reene8.500 | 100008080 |MN.ccc | e 11,333 | 51,000 | 06/13/2013 | 05/01/2020
761735 AD 1|THE REYNOLDS GROUP INC. .AFE 108.722 | .o 597,971 | oo 550,000 | ..oovrerernens 570,550 | .oovovevierirerinnnens | everirereeennn(6,991) | o v | 00006875 | 110008180 [ AOu | i 7,983 | i 37,813 | 05/01/2012 | 02/15/2021
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761735 AF  6|REYNOLDS GROUP ISSUER LLC.......coovveriririnirierireninenienisnineins | eevvene | o [ rveerennns LBFE | v 1,945,125 | ...... 106.220 | ..o 2,124,400 | .....ccooonce. 2,000,000 | ..ooovvereeen 1,954,630 | ..ovovvricrinnns 358 | i 4,280 | oo 8.250 8.650 | FA....... 62,333 | oo 158,813 | 02/13/2013 | 02/15/2021
761735 AG 4|REYNOLDS GROUP ISSUER LLC.......oovvirererrnrinerieriseeneeiseinenen | evneen | e [ vererneenns | AFE | oo 627,965 | ...... 111.250 | o 667,500 | .................600,000 | ...ooovirnnvencd 623,420 | ..o | e (CHOZ) ) ORI VPRI ISP 7875 e 7010 [FA | o 17,850 | oovoererncs 41,344 | 02/21/2013 | 08/15/2019
761735 AH 2 |REYNOLDS GROUP ISSUER LLC........ccccvvrmrmrrnrirnrrerisnncirenssirsninnns [ vviene | oo | veverinnees | WBFE | i 500,000 | ... 111.750 | ... 558,750 500,000 9.870 [FA....... 18,653 49,375 | 02/09/2012 | 08/15/2019
761735 AL 3|REYNOLDS GROUP ISSUER LLC........oevererrrirerneriereneenneniseennens | wenvene | oo [ vneerneens | 2BFE | 1,152,656 | ... 107.989 ... ..1,322,865 | .. L1168,214 | e [ e 1875 [ | e [ 009,000 [ 11010140 | AOcc. | v 23,275 | oo 110,250 | 04/17/2012| 04/15/2019
761735 AP 4| REYNOLDS GRP ISS/IREYNOLD .....cccocovervvrneerernnrererneversnsseereninne [ vvene | oo | veverinees | W4FE | ... 500,000 | ... 102.578 | ... 512,890 | oo 500,000 | ..oovrvrernens 500,000 09/14/2012 | 10/15/2020
762515 AA 2| RIALTO HLDS LLC/ RIALTO Ci....covoovverinrrerinericrienissisesinnnnennes | wvvene | oo [ vevervenes | 4FE [ iinec....650,000 | ... 101.000] .................656,500 | ...... 650,000 | ...... 650,000 11/08/2013 | 12/01/2018
767754 CB  8|RITE AID CORP......coooreeeiriniinerieriseinsseisssissessensseessssssssssssssssssns | ennens | oo [ veeerneees | 23FE [ v 273,605 | oo 113.000 .................282,500 | ...... 250,000 | ...... 269,959 07/05/2013 | 08/15/2020
767754 CD 4|RITEAID CORP .oreieneresnserensssessisensssssssesssnsssses [ eovene | oo | veverinnes | wBFE | ... 405,000 | ... 115.000 ... 404,319 05/03/2012 | 03/15/2020
767754 CG  7|RITE AID CORP......ccoovrerreeinirnerieriseessnissnssessenssessssnssssssesssensns | ennens | oo [ veeerneees | #BFE [ i 1,498,875 | ... 104.875] ... ..1,498,922 06/18/2013 | 06/15/2021
774477 AJ 2| ROCKWOOD SPRECIALTIES GRO  ...ovvvvvcrveiererseererineiesenninens [ vvene | oo | veverinees | w3FE | .. 500,438 | ... 102.064 | ... 500,413 06/14/2013 | 10/15/2020
777779 AD  1|ROSETTARESOURCES INC........oovvvvrircmriesisniieeiesesssssnsisessssssnns | evenne | oo [ vevereneies | G4FE [ iiiiinnn..995,125 | ... 100.250 | ... 995,441 06/13/2013 | 05/01/2021
78008S 7D 2 |ROYAL BK OF CDABD CDS.......ccoovmrrrreierrisnississessesesssssssssesssnes | wonvre | oo [everenrinnns | WAFE | 1iinnnn..2,000,000 | ... 100.586 | ... ..2,000,000 07/24/2013 | 07/27/2018
780097 AY 7|ROYAL BK SCOTLAND GROUP P.......cccvvrvrrreirnrnererneinsiseersnnsinnnns [ vvene | oo | veverinnins | w3FE | i 286,746 | ... 102.261 | ... 287131 08/20/2013 | 06/10/2023
780099 CE 5|ROYAL BK OF SCOTLAND PLC......vveeeeereeeeeeeeeeeernerseeeeseesseeenseenseeene | eevnee | oo [ everreeies | 2 3FE | v 96,543 | ... 103.146 | ... 103,146 08/16/2013 | 12/15/2022
78108A AE 4 |RSC EQUIP RENT INC /RSC 397,250 02/22/2012 | 02/01/2021
783764 AR 4|RYLAND GROUP 381,080 | .. 11/19/2012| 10/01/2022
78401F AG 2|SBA TELECOMMUNICATIONS 314,370 | oo 300,000 | ..coovrrrinnnns 300,000 07/10/2012 | 07/15/2020
78428E AB 5|SITEL LLC/SITEL FIN CORP ..309,855 350,000 309,855 06/28/2010 | 04/01/2018
78428E AC 3|SITEL LLC/SITEL FIN CROP 374,535 | ...... 350,000 | ...... 339,528 04/10/2012 | 08/01/2017
78428G AA 2 |SIWF MERGER SUB/SPRINGS | . ..508,025 | ..o 500,000 | ..ccoocovvennee. 500,000 06/12/2013 | 06/01/2021
T8442F AZ 1| SLM CORP....cccooirirriircrirneiserinerissssessesisssssssssssssensensssssssssssssns | svvvne | oo | eeevneennns [ wQFE | veviiverrinnnnnd1,628 | oo 82.817] ... 41,400 | 50,000 | ..... 41,409 , 12/18/2013 | 08/01/2033
78442F EH 7|SLM CORP MTN BOOK ENTRY.....ccovvvirvririirernrirerneinceeninernnssnnnins | vevene | oo | evvevnnines [ W 3FE | v 449,125 | oo 116.165 464,660 1,502 16,900 | 07/01/2013 | 06/15/2018
78442F EJ 3|SLMCORP  nnenennnenssssnisennens | venene | oo | vevvnnines | w3FE | v 719,875 | 113.232] ... 736,008 | .. 716,006 | ..o | ererirerneenne(3,869) | coveerirvcrirerieins [ | crereree8.000 | 100008020 |MS.. | oo 13,867 | covvoerrrne 26,000 | 07/12/2013 | 03/25/2020
78442F ER 5| SLM CORP....ceooireerieeireiseineiiesinenssnsseisensssssssssessssessesssssssnssses | ennene | oo | wevvseinnes | w3FE | vrviiieinnnn. 939,332 | .o 103.938 | ..o 987,411 | v 950,000 | ..oovvvrerncns 939,748 14,659 09/17/2013 | 01/15/2019
78442F ES 3| SLM CORP....covvviierirircinriscisnineieissisesssiseisnsssssssssssessssssssensessensss | svniene | oo | ervvereneins | w3FE [ v 497,025 | o, 99.645 498,227 | oo 500,000 | .coocvreienean 497,045 1,016 12/11/2013 | 06/17/2019
78454L AD 2| SM ENERGY CO....ccovvrrirmerierirneerrriserneriesinsessesssssssessesssssssssnnns. | ennens | oo [ eveeerneees | 23FE [ 250,000 | ... 106.750 266,875 | ...... 250,000 | ...... 250,000 2,076 16,250 | 11/03/2011| 11/15/2021
78454L AG 5| SMENERGY CO....ccovvumirrrrirrincineinsrisssieesssesssssessssssssesssesssssennns | evvnene | o [ cvneernnens | #3FE | 01,002,500 | ... 95.000] ... 950,000 1,000,000 950,000 23,056 05/16/2013 | 01/15/2024
78468V AA 0 [SPLLOGISTICS ESCROW LLC ....cccvvvuvvvverrnerrerincenneisseireniineenes | vevieee oo [ ervveriven [ WAFE | ciiii..832,875 | ... 106.750 | ... 854,000 ...800,000 830,543 | .ovveerreeen LTT0 | ieieenn(2,227) | e [ v | cverernen8.875 | 10008100 | FALcts | o 29,583 | oo 53,398 | 10/22/2013 | 08/01/2020
TBABEL AB  3[SPCM SA......oiiiiierineineeiineiseriesiseissssssssissssesssssssessssssssssssssssessnes | seeveee | oo [ eevserinenes [ 8FE |t 201,250 | e 106.558 | ..o 213,116 | ...... 200,000 | ...... 201,219 2,967 09/27/2013 | 01/15/2022
785592 AC 0| SABINE PASS LIQUEFACTION.......ccovvriirnrinrirerineresirnsirersnisenessseessnes [ venene [ [ eerverenes | «3FE | tiiiiiiiinnn...600,000 | ... 99.250 595,500 | .................600,000 | ...... 595,500 3,750 11/18/2013 | 03/15/2022
78571C AA B|SABREINC  eeneneseneessnsssnssensensnes | coneee | oo | vevevsennnes | WAFE | ciiiii...938,250 | ... 111.000 999,000 | .................900,000 | ...... 933,062 | ..ovverrrenrea(940) | orirriereecn(3,967) | oo [ everenineiierisniisinnns | rere000e8.500 | 1 7610 [MNL | e 9,775 | o 74,375 | 05/10/2013 | 05/15/2019
78573A AE 0 [SABMILLER HOLDINGS INC  ....oovoivieneierieriseenennseisenisenisnenenns | cvvene | oo [evvrevnens | w2FE | i 1,745,678 | ... 99.718 ...1,745,065 15,507 08/06/2013 | 08/01/2018
78659Q AA 0| SAFWAY GROUP HLDG LLC/SAF.......cccovvvimrirerermeennrinernerineeneninnee | veeinee oo [ ervveriven [ WAFE | 406,226 | ... 105.852 423,408 ceevrerenneenen 05,631 | s | rerrnreeenennn(598) [ | e | e 7.000 [ 8,620 [MNL | 3,578 | oo 14,078 | 07/23/2013 | 05/15/2018
795435 AF 3| SALIX PHARMACEUTICALS INC......ccooveenerirrenerieeincernseinsensneriienenns | evvees | oo [ vveerneens | <4FE | 100,000 | ... 102.500 102,500 | ..oovvreerennn 100,000 | coonivrinnces 100,000 67 12/12/2013 | 01/15/2021
79546V AJ 5| SALLY HOLDINGS/SALLS CAP .....ccovvvvrriirernrirernniseisninerisnssnssenenss | woveene [ oo [veiniinees [ W3FE | ciiiinnn....823,000 | ... 103.990 ..831,920 817,955 ...3,833 35,938 | 11/15/2013 | 06/01/2022
796038 AA 5| SAMSON INVT CO....ovmvirrireerrinirieriesesneessssissrsessesssseessenssssesnenss. | ennens | oo [ vseernenes | #BFE [ 915,313 | L 109.504 985,536 | ...coevrrrrrn900,000 | .ooernirnnennd 915,375 34,850 71,400 | 06/24/2013 | 02/15/2020
79604Y AB 5|SAMSUNG ELECTRON AMERICA 997,566 04/02/2012 | 04/10/2017
797440 BR 4|SAN DIEGO GAS & ELEC CO........ccouuvenee . . 2,500,000 | .... ..2,499,600 09/04/2013 | 09/01/2023
80007P AL 3 |SANDRIDGE ENERGY INC.......ccccosvvrmrimrrnerrnnrirserneriseenensssninssssensens | weeveee | oo [ evvservens [ WAFE | i 149,749 | e, 108.250 162,375 | oo 150,000 | cooovverrrnnes 149,917 01/19/2011 | 01/15/2020
80007P AN 9| SANDRIDGE ENERGY INC......c.ceecvvermrirervirrirernnineerennnissessssesssnnnes | woveere oo [vevnninees | AFE | . 250,000 | ... 105.000 ..262,500 | .. 250,000 | .... 250,000 03/02/2011 | 03/15/2021
80007P AT 6 |SANDRIDGE ENERGY INC......coccosuvrmrimrernerrnsnisernerineesenssssinsensnenis | weeveee oo [ eovvevinnns [ W4FE | 149,250 | .. 101.800 ... 152,700 | coovvverrrins 150,000 | cooouvrerrrins 149,320 . 08/06/2012 | 02/15/2023
803071 AA 7| SAPPIPAPIER HLDG AG.......ccovvervemriervrieereinsissnnsnsssssisensssssssesnns | cvenene | oo [ eerverenns | «3FE | . 565,875 | e 98.500 | ..o 591,000 | ..ovvrerirnnd 600,000 | ...... 568,295 (3,750) | ... 08/16/2011 | 04/15/2021
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80626P AA 8 [SCHAEFFLER FIN B V......coovtviiiiniirerinnineniininsinesinssnenienisneinenns | vevene oo [ crverinenns CAFE ] 198,936 | ... 106.974 | ....oovvverenen 213,948 | oo 200,000 | ..coovverernnen 199,025 | ..o [ e 89 | i 6.990 ...5,997 07/18/2013 | 08/15/2018
80685Q AA 4 [SCHLUMBERGER LTD.....cccsvvumrreerierereerneineinsersesssseesensssessesssssns | sevene [ oo [ cvvverinnnes AFE] 1,997,880 | . 104472 oo 2,089,440 | ..ovvvvneee. 2,000,000 | .ooovrvneen 1,998,430 [ ..veoueererirerneiines | cerererienineens 188 | covverenernerreeineinns [ reeerneensnnisnennennes | evereeene.200 | oo 4210 [ Wi | e 38,733 | e 84,000 | 01/05/2011 | 01/15/2021
811727 AB 2| SEADRILL LTD....cvuiirirrieieieietssiseiessesssesenssssessssessssssiessssssssnes | evene .52 nnn....800,000 | ... 99.750 798,000 | .cocvcerinens 800,000 | ..ocvvvrrrrnee 798,000 (2,000) [ coocverrreiereriieirens [ | e | 8125 6.120 13,747 09/22/2013 | 09/15/2020
81211K AQ 3| SEALED AIR CORP NEW......ocouiviririerreinninerienisseseesssissnseninnes | crvens .|.4FE[ .................200,000 | ...... 111.399 222,798 | ...... 200,000 | ... 200,000 | ..oovverierireeireens | e | s | e | 8125 | s 8.120 [MS...... | coorerrrrns 4785 | v 16,250 | 09/16/2011| 09/15/2019
81211K AR 1[SEALED AIR CORP.....c.ocvvvmierrirriieiieiseissnssesisesssssssssssssssssssennsns | aeviene | oo [ coveeriienes VAFE] i 278,306 | ... 112636 | ..ovvcrinnnns 281,590 | .ooovrrirnnns 250,000 | ..ovvrncrinnens 275,559 | .ooivreiieineiiniins | i (2,449) | ..o 6.650 6,165 20,938 | 11/09/2012 | 09/15/2021
81211K AS  9[SEALED AIRCORP  ....cooiviiiciinirerienissieeisssnesiensenessssssssenns | criens | AFE| 272,500 | . 106.054 265,135 | ...... 250,000 | ... 262,108 (8,719) 5.040 1,354 16,385 | 04/25/2013 | 12/01/2020
816752 AC 3| SEMINOLE HARD ROCK ENTMT.......ovvuurrmrimeereeeneenensesesseesnesnns | ceveeee .|.4FE[ .................651,868 | ........ 98.500 | . 640,250 | ...ccovvrrnnens 650,000 | ...oovvrrinncns 639,672 | ..ccoonven. (12,057) | ceeovvvrereenee(138) | e [ e [ e 5875 | e 5.820 [MN...... | coovrerirns 4,880 | .o 19,200 | 06/12/2013 | 05/15/2021
816851 AS 8 SEMPRAENERGY.......cccimiiiiiiiiiereieinsseiesisississssesssssssenssssness | veres |0 | vovseeerenns LW2FE 1,998,960 | ... 101144 | .............. 2,022,880 | ..o 2,000,000 | ...ccovrennee 1,999,318 2.310 11,500 46,000 | 03/20/2012| 04/01/2017
81753F AA 3| SERTA SIMMONS HLDGS LLC  ...covvvuviverierieeeeeiseiensesssesienens | e WSFE| .oiirnnnn....658,020 | ... 108.500 | . 705,250 | ...... 650,000 | ... 657,067 | .ovovreerernnna 7,835 | cooeireriences(T68) | oo [ v | crereenn8.125 | i 7.910 13,203 52,813 | 09/20/2012 | 10/01/2020
81783Q AA 3| SEVEN GENERATIONS ENERGY.......coccovvrvmrirmrrneiseinnsisseiseressennnes | eevene oo [ eevverivenes [ WBFE | i 404,250 | ... 107.089 [ .ovvvvveernn 428,356 | oo 400,000 | .coovvrrrenne 404,085 8.040 4,217 16,958 | 09/10/2013 | 05/15/2020
82088N AA 0| SHEARERES FOOD / CHIP Fl ....coovvviiivicenrrienrnerinenieeeseeinnnes | cveve | oo | vevvvverones | SAFE | 642,913 | ... 106.000 .................636,000 | ...cccrevernces 600,000 | ...coorvrernens 623,344 | ...oocc0ris(16,516) | vooveeieenn(3,053) | oo [ e | v .000 | e 7.540 .9,000 38,375 | 06/13/2013 | 11/01/2019
822582 AQ 5|SHELL INTERNATIONAL FIN B LS... ..999,310 | ...... 103.904 | . .1,000,000 999,783 | oo [ e 140 [ | [ 3100 [l 3.110 06/21/2010 | 06/28/2015
822582 AS 1| SHELL INTERNATIONAL FIN  oooooiieiieicieriseieirsissienssieessssesenes | eneee . . 1,642,856 | ........ 91.355 . . .1,650,000 1,643,730 | oo | e85 [ | [ 02375 | 2420 08/14/2012 | 08/21/2022
822582 AX 0| SHELL INTERNATIONAL FIN B.......cvvvvveerenrierieceeeesssessiesssesnens | eveenns | o [ verirenenns AFE | i 3,342,965 | ........ 97.312| oo 3,259,952 | ..ovvvennens 3,350,000 | coovrrerrnn3,343,195 | oo [ errverineinnennni280 [ [ [ e 3.400 | e 3.420 08/07/2013 | 08/12/2023
828326 AA  6[SILIIBO/SILITUS HOLD  ...cooovvvvvviirierisirneensnisserenisssssssssisensnsnns [ eoviene | oo | veeverinnns | #BFE | i 300,000 | ... 105.828 | . 300,000 | ooovereireen 300,000 | covveiiiiiiiiniieies [ [ [ | eveeene 1790 | i 7.750 1,033 23,379 | 12/05/2012 | 12/15/2020
828807 BZ 9| SIMON PPTY GROUP LP.......cccoovrmriiriirircriniins LS. [ [ eooverren [ TFE | ciiiinee...998,860 | ...... 116.014 | . 21,000,000 | covovreenrnei999,398 | oo [ e 115 i [ [ 8125 6.140 [MN...... [ oo 5274 | v 61,250 | 05/12/2008 | 05/30/2018
828807 CF 2| SIMON PPTY GROUP LP........ccovvrineirniineinneiinereessenssisssssssisennns | eonnens | oo [veeereeenns | W IFE | i 747,038 | e 105.935| . 794,513 10750,000 | coooivreenrecn TAT,854 | o [ everiieninnennn280 [ i [ | e 375 | 4.420 10,938 32,813 | 08/09/2010 | 03/01/2021
82967N AN 8| SIRIUS XM RADIO INC .710,500 ....700,000 ..5.750 16,771 07/29/2013 | 08/01/2021
82967N AQ 1| SIRIUS XM RADIO INC......coouvirrereerieinerierieseneessensssissessessssssensas | srvenne 256,250 250,000 | .ovreiverrrernn251,248 [ oo | e () | s [ | e 5.875 | 5.780 ...3,957 12/16/2013 | 10/01/2020
83001A AA 0| SIX FLAGS ENTERTAINMENT  ....cviiiiieiriieinsisecnninenenssssessninees | e 682,500 ....700,000 12/11/2012 | 01/15/2021
833312 AA 9| SNOQUALMIE ENT AUTH 148,718 ....150,000 ...148,718 08/01/2012 | 02/01/2014
833312 AB 7|SNOQUALMIE ENT AUTH 224,067 224,000 | ..... 93,520 04/28/2009 | 02/01/2015
83404D AA 7| SOFTBANK CORP......ccrtviurieirieiiinieiesisenisssissesiesssiessenissssssssessenens | coveene ..2,169,662 .2,200,000 10/07/2013 | 04/15/2020
84302R AA 7 |LOGO MERGER SUB COROP .724,500 700,000 10/08/2013 | 10/15/2020
84755T AA 5|SPECTRA ENERGY CAP LLC 566,865 | .. ....500,000 | ... ..499,555 | ..o 04/07/2008 | 04/15/2018
84763B AA 4 |SPEC BRNDS ESCROW CORP  .....coovvvierierinicerseisriessneenenins | criens 159,825 | .ooovvvvrerinns 150,000 | cooouvvvrerine 150,000 | .ooouvvrmremerienirenns 11/01/2012| 11/15/2020
84763B AC 0[SPEC BRNDS ESCROW CORP  ....cooovviririneiineneeiseiinesieniennns | cevees X . 265,625 | ...... 250,000 253,125 (1,050) (325)] ... 2,162 16,516 | 01/25/2013 | 11/15/2022
847791 AA 8| SPEEDY CASH INTER HLDGS C......cccoeverrririrnriierinenienireresseinnins | evvens | oo [ veveveens | SFE| oo 673,956 | ...... 105.760 | ..ocvvvvrerenn 687,440 | ...... 650,000 | ...... 668,665 (1,445) (3,183) | cvovevererernrrrerrnrrnes | cevrverirenirsreennienns | erreeen 10750 | 1100009850 [MNLL.oo [ oo 8,928 | ..o 69,875 | 02/14/2013 | 05/15/2018
85205T AD 2| SPIRIT AEROSYSTEMS INC  ....coooiieireiineereeiesiseisessesesessenens | e ...369,313 | ...... 108.000 | . 378,000 ....350,000 | ... 367,395 52 (1,789) ] .... 1,050 23,625 | 03/25/2013 | 12/15/2020
852060 AD 4| SPRINT CAP CORP........cecorirriiierrieierississiresieissssssensssssesssssnes | revene . ..239,125 | ... 94500 . 259,875 | .. 275,000 | oo 241,969 | .o | e 1,082 . 280 [MN.oo [ e 2416 | .o 18,906 | 08/09/2011 | 11/15/2028
852060 AG 7| SPRINT CAP CORP.......cocovurerierineerrrissinerierinsesssnsssssssensessssssnens | ennenn | oo | veverneene | <BFE | s 931,125 | ...... 109.688 | ......ccvvnee 1,042,036 | ..ooovvrrnnnnd 950,000 | ..oovvvvrernen 948,820 | ....ooovveerierirerins | e 2,285 | oo 6.900......... 6.740 [MN...... | vevvrcerres 10,925 | oo 41,400 | 07/11/2013 | 05/01/2019
852060 AT 9|SPRINT CAPITAL CORP oot | criees ...892,156 . .1,050,000 900,002 | oo | e 27 e | e [ 8750 [ i, 10.440 | MS...... 06/29/2010 | 03/15/2032
852061 AF 7| SPRINT NEXTEL CORP.......coovvemririeiininirienieneseesssisssseniesesssenns | criens . 1,602,219 | ...... 116.210 | . . . .1,500,000 1,593,933 12/11/2013 | 08/15/2017
852061 AK 6| SPRINT NEXTEL CORP.......coocvumerierirneirenissisersenieeessenssssisssnsnensnes | wovneen | oo [ vererneenns | 2 3FE | i 750,000 | ...... 120.960 | ..ocvvvnrrnnnns 907,200 | ..oovvrncrernens 750,000 11/04/2011| 11/15/2018
852061 AM 2| SPRINT NEXTEL CORP.......ccovurrvinrirrirerieissirnsinersssssesersssseesensnssnees | eovene | oo | veverinens | W4FE | i 550,000 | ... 131230 . 721,765 ....550,000 . 11/04/2011 | 11/15/2021
852061 AQ 3| SPRINT NEXTEL CORP.......cccovvemrireerninirieriesesseessnissssessessseenns | criees . ...702,688 | ...... 111.790 | . 726,635 | .. ....650,000 ...5,250 | 10/08/2013 | 03/01/2020
852061 AR 1|SPRINT NEXTEL CORP .....occevviiieiiiinniicnnisnicceiesisniensessisnnines | evnnie | e [ verivenens | AFE | i 761,500 | ...... 109.250 | ..ocvvvciinenes 819,375 | .o 750,000 | .oovovrererenen 781,027 | s | vl 8T3) | o [ e | cereeeern 72000 [ e 8710 | FA | e 19,833 | oo 41,080 | 12/13/2013 | 08/15/2020
85207U AA 3| SPRINT CORP ...1,260,563 | ...... 107.595 | . ..1,344,938 .1,250,000 ....1,260,289 27,691 09/18/2013 | 09/15/2021
85207U AB 1|SPRINT CORP . . ..1,374,500 | ...... 107.530 | . ..1,451,655 | .. 11,350,000 | ..............1,374,262 . . 32,484 11/05/2013 | 09/15/2023
85234X AA 4| STACKPOLE INTLINTER CO S.....oviviiercieeieeiseiseeiesseisssssessnsens | eveeiee | oo | eereiienns AFE | o 400,000 | ...... 104.000 | ..oocvvvrrennen 416,000 | oo 400,000 | ..coorivrinen 400,000 | oo | e || e | 7.750] ... 7.750| AO...... ..6,975 10/01/2013 | 10/15/2021
85375C BD 2| STANDARD PAC CORP NEW.......cocoverimrimreneerseiserierinsesensssninsenns | cvevene | oo | vevvvseennes | ZAFE | iiiiiiiiernn.550,000 | ... 105.000 | . 577,500 | ...... 550,000 | ... 550,000 6.250 6.250 | JD....... ...1,528 12,318 | 08/01/2013 | 12/15/2021
85571B AA 3| STARWOOD PPTY TRINC......coccsvrerrirrrirmrireriseneirersnisenrenseisseinnnens | eoveene oo [ evervneinees | W3FE | i 740,849 | ... 110.750 | . 775,250 | .ovvvvevirnens 700,000 | ..ooovverernens T40,849 | ..o v | v | e | o590 | 03190 [MSc | e 10,617 | v 16,102 | 09/10/2013 | 03/01/2018
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858119 AT 7|STEEL DYNAMICS INC W3FE] 150,000 | ... 108.760 | ...vvvvrerecn 163,140 | ..ocvee0reer. 150,000 | oo 150,000 | covouveerrrerierienes [ e [ | e | 8,128 [ 8120 [ FAGc | i, 3471 | e 9,162 | 08/02/2012 | 08/15/2019
858119 AV 2| STEEL DYNAMICS INC W3FE] 150,000 | ... 108.550 | ..oovvvnrrnncns 162,825 | ..coocooeereern 150,000 | oo, 150,000 | cveouceverernnrrenienes [ eorreinerisssineniienins e | cvereeneesnnnnenes | cernenn8.375 | i .8.370 | FAL..... 23613 | s 9,536 | 08/02/2012 | 08/15/2022
858119 AZ 3| STEEL DYNAMICS INC......coovivrirernirneirernsienirensseissnsssisenssnsseesessnenes [ eonene | oo | vevervnnes | w3FE | i 514,250 | ... 100.000 500,000 500,000 | ..ooooereee(13,600) | vovvevrivrrewrcn(850) | oo [ | v 5.250 | 1t 4870 [ A [ i 5542 | .o 14,510 | 06/12/2013 | 04/15/2023
86389Q AA 0 [STUDIO CITY FINANCELTD ...coovivvrerrrverrcrieeeneessenisenssensseninnee | veenee | oo [ evvvervenn [ WAFE | 1,026,250 | ... 111.992 ..1,119,920 21,023,793 | s e 2419) [ [ s [ 2.8.500 ........8.030 | ID........ ...7,083 86,181 | 01/16/2013 | 12/01/2020
866860 AA 7| SUN PRODS CORP.........coeemiiniicrieiiiiiinnissiseniesissssnsississsssinnins | evvvene | o [evveniennes | WOFE | 1,903,528 | ... 87.500 787,500 787,500 | ..ooveeens(115,762) | covoviviiernea(265) | v [ | v 1750 | ..o 7.680 | MS...... 03/18/2013 | 03/15/2021
86787E AN 7 [SUNTRUST BKATL SR MD TM....cccoririmrirmrieeisneiseiessisssssenssssneennns | evvene | o [eovsrivenies | w2FE | 2,341,846 | ... 90.740 ..2,132,390 12,382,322 | oo [T e [ [ 2,750 | e 2.790 | MN...... 04/26/2013 | 05/01/2023
87161C AJ 4| SYNOVUS FINL CORP........ovveerrrrirnrireeineirserissisessensseessensssssnnns | envene | oo | weveseennee | w3FE | v 198,678 | ..o 113.020 ... 226,040 198,967 | ovouvevvreerrnerinenes [ e 198 [ [ [ e 7.875 | . 7.990 | FAL.... 02/08/2012 | 02/15/2019
871829 AL 1[SYSCO CORP......cvrvrirerrrrreirernriseirenieississierssssssenssssssssessssssssnnsnens | ovene | oo | wecvervneces | o TFE | 2,049,740 | ... 111.960 | ... ,239,200 ..2,023,704 03/24/2008 | 02/12/2018
87264A AD 7 [T MOBILE USAINC......ccovverrrrrrnerierireniseessnisersenieseseessssissssnenins | seeinee | oo [ eovverirenes [ 08FE |t 150,000 | .o 105.970 ... 158,955 150,000 10/08/2013 | 04/28/2021
87264A AF 2| T MOBILE USA INC....coovvvrriirernrisrirerinersinsirerssiseensssissssessssssssnnens | eoveene oo [vevnninees | W3FE | ciiiiniinn..400,000 | ... 106.250 | ... 425,000 10/08/2013 | 04/28/2020
87264A AG 0T MOBILE USAINC......c.covvevrrrririrrerirerineessninerserineneseessssisssnenins | vevveee oo [ eovveriven [ w8FE | i 472,500 | oo 104500 ... 470,250 10/23/2013 | 04/28/2022
87264A AH 8T MOBILE USAINC......cooovveirerrrinererieeiseisssissersesssssiseessssisssssesins | seeveee | oo [ eevserivenes [ 08FE | 002,300,000 | ... 101.750 | ... 305,250 300,000 11/18/2013 | 01/15/2022
87264A AJ 4| TMOBILE USA INC....coovvvrrriiernisrienisissisisersssseesenssssssssessssssssnnens | wvveere oo [evevnninees | #3FE | ciiiiiiinn..600,000 | ... 101.790 | ... .600,000 11/18/2013 | 01/15/2024
875127 AX 0| TAMPA ELEC CO....ccoovvvrieririniirerinsinenississesssssessssenssssssssssssensnes | wnsens | oo [ cvneernenes | 2 2FE [ 1ii000000..2,000,000 | ... 116.566 | ... ..2,000,000 05/13/2008 | 05/15/2018
87612E AP 1| TARGET CORP........ccovrivrirnrneirninnreinnnseierssisesessssssssnsssssnssessennns. | wvneene | oo [evevnninnes | W IFE | 0,997,320 | oo, 112579 ... 998,944 04/26/2007 | 05/01/2017
87612E AV 8| TARGET CORP......ccosvvevrrrerierineerenissrserinssnensensssnssesssssnssssensnnee. | veeveee | oo [ evvveviven [ o TFE | 997,130 | e 105.557 | ... 997,999 07/13/2010 | 07/15/2020
88033G BP 4| TENET HEALTHCARE CORP........ccooovmirimrirrrinneineriesisensnseisessnnsens | sevene | oo [ evverivenes [ 08FE | tiiiiininn.801,000 | ..o 111.250 ... 667,500 600,734 11/08/2011 | 11/01/2018
884903 BB 0| THOMSON REUTERS CORP.........coevuirrrerinirirerirensinsriseninenseniene | evnene | oo [vevervenes | 2 2FE [ iiiiin..990,840 | ... 115.606 ,156,060 .995,169 06/17/2008 | 07/15/2018
88579Y AF  8[3MCOMPANY ocinnenersenineeensneesenssssnsnssensssssenss | evinee | oo [ evvvennenes | W TFE | 492,575 | oo, 91.528 457,640 06/21/2012 | 06/26/2022
887317 AC 9| TIME WARNER INC 06/11/2007 | 11/15/2016
887317 AJ 4| TIME WARNER INC . 07/07/2010 | 07/15/2015
887317 AQ 8|TIMEWARNER INC  .oooiiciscnrneneneensnseseniseisseenisenns [ venne [ o [ vrverens | 2FE | 499,285 | L. 97.588 487,940 06/08/2012 | 06/15/2022
88947E AK 6| TOLL BROS FIN CORP.......cc.covviierrririrerirerineenenisnisnerisenisesseninnne. | veviene oo [ evvverivens [ W8FE | i 418,684 | ... 103.428 ... 413,712 06/11/2013 | 02/15/2022
88947E AN 0| TOLL BROS FIN CORP.......cccevveerieirenineiseriesissesnenssssesenssssssnssnens | evinee | oo [ eonsernenes | #3FE | .. 300,483 | ... 93.101 | v 279,303 | .................300,000 | ...... 279,303 (21,121) (59) [ oovereererenrrnerrienns [ cevereeineieseiinenns | e 375 i 4.350 | AO...... 07/15/2013 | 04/15/2023
89233P 6S 0| TOYOTAMOTOR CREDIT CORP .....ccoovvviirernriscererireisnnniensnireninnes | wovvne oo [veevirnnes | WIFE | 1,266,062 | ... 98.240 1,266,750 07/17/2013 | 10/05/2017
89233P 7E 0| TOYOTAMOTOR CREDIT CORP .....oveverereneenieineernerinernenirenennis | wvieee | oo [eevverivees | WIFE | 1,996,820 | ... 98.222] ..............1,964,440 | ..............2,000,000 | .............. 1,997,423 01/07/2013 | 01/10/2018
893526 8Y 2| TRANSCANADA CORP........c.coovirmrirerneinerisriesesneesississessssssssssnnssnns | wennens | oo [ eveeereeenns | W IFE | iiiiini.499,885 | ... 121.172 605,860 01/06/2009 | 01/15/2019
893526 DK 6| TRANSCANADA CORP........c.cocuimrvmiriiriniinsrinnnienienissesssssssnenies | evnene | oo [vevernenies | IFE i 1,496,145 | ... 103.584 | ... ...1,653,760 | .. . 09/20/2010 | 10/01/2020
893526 DM 2| TRANS-CANADA PIPELINE  ......cooomrinerineenrinseinenisenenensnseisensenns. | eveene | o [evveennens | W IFE | iii00.999,210 | oo 91.205 | oo 912,050 | .coovirrnee 1,000,000 | ..ooooeernenad 999,311 07/30/2012 | 08/01/2022
89352H AF 6| TRANSCANADA PIPELINES LTD.....c.cocvvrvrrrirervnrinnnrersnniseereneninnes | LSt | oo v [ WIFE | . 499,630 | ... 118.011] ... 590,055 | .coovveriinnns 500,000 | .cooovcerenenn 499,803 08/06/2008 | 08/15/2018
893647 AT 4| TRANSDIGM INC......ooovvereereeeeeereeieseesessiesseesiessessesnsinsssnsssssssssnsenes | covene | oo | evverennes | wBFE | civviirinnnn...650,000 | ... 107.500 ... 698,750 | ...... 650,000 | ...... 650,000 06/25/2013 | 07/15/2021
896356 AD 4| TRINIDAD DRILLING LTD....ccoouverirneireineererissesensenesseesssisensennens | ennees | oo [ vevereeens | <AFE | i 831,115 | 107.074 | ... 856,592 | .................800,000 | ...... 823,961 06/13/2012| 01/15/2019
89784W AB 0| TRUE RELIGION APPAREL  .....ccovvvverimrvncrrerencessnnserrenisnenens | @ | oo | cvevverrne | LAFE | 420,750 | ... 94.833 426,749 | .....ccc000. 450,000 | oo 422,719 07/29/2013 | 07/30/2019
89784W AD 6| TRUE RELIGION APPAREL  .....cccovevvrirnrincrrncenenrssninsensenissneinens | @ | oo | cvvvvencnns | WBFE | iiiiii.345,000 | ... 95.500] ... 358,125 346,873 07/29/2013 | 01/30/2020
90290M AA  9|USFOODSINC s | evnens | oo [ verevennns | WBFE | 1,073,063 | ... 110.000 ... ,155,000 ..1,070,291 01/14/2013 | 06/30/2019
90320X AA  9[UPCB FIN VILTD......cocsmrrrerrerimeerenissrserseressessensssesssssessssssensanne | seeveee | oo [ eevserrenes [ 08FE | 2,046,875 | ... 106.758 | ... ...2,135,160 | .. 2,044,883 07/08/2013 | 01/15/2022
903293 AV 0[U S G CORP......ceuiericrieireieirrireenriseiesinssenssienessssssesessssssessssenns | evenene | oo | eeverinees | w3FE | i 203,045 | .. 104.800 | ... 209,600 | ...... 200,000 | ...... 200,995 01/23/2012 | 08/01/2014
90347C AA 4| US COAT ACQ/FLASH DUTCHZ2  ....cooovvrirmrnceeenerserinssincnisnenens | vevee | oo | vevevnevines | WBFE | .. 1,391,500 | ... 107.000 ..............1,444,500 | .............. 1,350,000 | ..coovrvenee 1,388,212 04/18/2013 | 05/01/2021
904764 AK 3| UNILEVER CAP CORP........ccocommrrmrrrmrirmrinenineisensssissssssensnssensesnnnes | LSuit | oo [vvvivnenns | WIFE | 1,498,455 | ... 112611 oo 1,689,165 | i 1,500,000 | ..cooovrvvne 1,499,122 02/09/2009 | 02/15/2019
910047 AF  6|UNITED CONTL HLDGS INC........covvvrrvrrrirreirnnierrerssiensnsseessnssssssnans [ eoveene | oo | eeverinnes | W4FE | iiiiiisrn..200,000 | ... 105.000 ... . 200,000 | .... 200,000 05/02/2013 | 06/01/2018
911308 AA 2| UNITED PARCEL SERVICE  ......ccccomirmmrrneinrrirnernerirenesenssnesensnnnns | envens | oo [ vneernennes | W IFE | 3,116,675 | oo 129.338 .......0......3,233,450 | ..o 2,500,000 | ..oovvreneen 2,837,195 04/21/2006 | 04/01/2020
911312 AK 2| UNITED PARCEL SERVICE INC.......cccovuvevrrnierernrinrernrnerssnnerensserens | vvene | oo | veverineiee | o TFE | iiiiii000.999,290 | ... 113.873 | oo 1,138,730 | e 1,000,000 | .covvvrrinnes 999,591 03/19/2009 | 04/01/2019
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911312 AM 8| UNITED PARCEL SERVICE INC.......ccccosvurrrinirerirerineriiriseii AFE] 993,300 | .. 100440 | ..o 1,004,400 | ....ccooounee 1,000,000 11/08/2010 | 01/15/2021
911365 AW 4| UNITED RENTALS NORTH AMER .....coovvuiiieineiicrienireeienens LAFE] n..528,750 | ... 112.250 561,250 | ..coovrrrinncns 500,000 06/21/2012 | 09/15/2020
911365 AX 2|UNITED RENTALS NORTH AMER.........ccccovunerrmmnrirernnirenrsnnsessnsnnnnns [ evvene | oo | veverinnces | W4FE | i 150,000 | ... 101.500 ... 152,250 10/25/2012 | 06/15/2023
911365 AY 0|UR FING ESCROW CORP.........cccomvurrerireriniersenrssninersnerisnssneesssninnens | wnnens | oo [ veeerneees | 2 3FE [ 100,000 | ... 107.200 ... 107,200 | .. 02/24/2012 | 07/15/2018
911365 AZ 7|URFING ESCROW CORP.......cccovrmririrriniirernniseererssissessineissnnniiens | vvene | oo | veverinees | W4FE | i 550,000 | ... 111.200 ... 611,600 | ..oovrerirnns 550,000 02/24/2012 | 04/15/2022
911365 BA  1|UR FING ESCROW CORP.........ccccevvrmrrirerirmrinininsrinerseniinrenenssninnnns. | wvvene | oo [ vevervenes | AFE [ iiiiiii.205,615 | ..o 111.250 | ... 222,500 | ...... 200,000 02/24/2012 | 05/15/2020
91159H HD 5| US BANCORP.......ccoovviirrrcrieinerrinrisensesiesesseessssisensessessssessessisenss | convene | oo | weveseennne | TFE | 1,996,260 | ... 100.624 | ... ...2,012,480 05/03/2012 | 05/15/2017
913017 BM 0| UNITED TECHNOLOGIES CORP .....c.ccccvvrverrerverernersrirsnensessninnces | LSuis [ oo | v | L AFE | inen.....998,070 | ... 114.195 ,141,950 12/04/2007 | 12/15/2017
913017 BQ 1|UNITED TECHNOLOGIES CORP .....cccosvurirereererinererienessnisensnennns | wonvene | oo [evneernenies | W IFE | iiinn..998,380 | ... 117.916 ..1,179,160 12/15/2008 | 02/01/2019
913017 BV O|UNITED TECHNOLOGIES CORP .....covvvvivrrererniirersnisseneerenseinnnns [ venne [ [ vrverens | WIFE | 002,999,230 | oo 98.214 982,140 05/24/2012 | 06/01/2022
914906 AH 5| UNIVISION COMMUNICATIONS........ccccomrrrmmrrnrineeessisssiensisessensssnns | wvvenne | oo [ cvevirenees | <4FE [ e 100,000 | ... 110.730 110,730 10/19/2010| 11/01/2020
914906 AK 8| UNIVISION COMMUNICATIONS........cccommrvmmrrmmineirnerinsnenenseneseesanns | wnnees | oo [ veeerneens | #BFE [ i .674,500 | ... 111.270 ... 778,890 06/20/2013 | 05/15/2021
914906 AM 4| UNIVISION COMMUNICATIONS........cvrvurmirrernerrerenseerensnsssersnssensnns [ vveene | oo | veverinees | f4FE | i 388,750 | ... 107.987 | ... 431,948 10/12/2011 | 05/15/2019
914906 AP 7| UNIVISION COMMINICATIONS .....ccoovvueremrrenienerneerssrsensesessensens | wovvens | oo [ vneernenes | <AFE | i 758,625 | ... 110.250 | ... 826,875 | .. . 09/14/2012 | 09/15/2022
914906 AR 3 [UNIVISION COMMUNICATIONS.........cccovrrrerernreriererenseseseniessenssenes | wverees | oo [eeverevinns | W4FE | i, 249,500 | ........ 99.950 249,875 | ...... 250,000 07/23/2013 | 05/15/2023
91829K AA  1[VPIESCROW CORP  .....cccovvurirrrrinerirerieneneeisniseniensesssensssninsens | veeieee | oo [ evvverinenns [ AFE | 02,600,500 | ...... 106.010 ..2,650,250 | ..oovevenee 2,500,000 03/22/2013 | 10/15/2020
91911K AD 4 |VALEANT PHARMACEUTICALS | 50,250 | ..... 50,000 11/15/2013 | 12/01/2021
92205C AA 1|VANGUARD NAT RES/BNRFIN . ,055,000 1,000,000 06/12/2013 | 04/01/2020
92240M BB 3|VECTOR GROUP LTD 791,400 | .. ...750,000 03/11/2013 | 02/15/2021
92343V AM 6 | VERIZON COMMUNICATIONS ......ccooovreririrvinnirerinnneirernsinserennennns | eeveene oo [vervvnine [ W 2FE | 994,790 | ... 116372 oo 1,163,720 | e 1,000,000 04/01/2008 | 04/15/2018
92343V AQ 7 |VERIZON COMMUNICATIONS 1,194,576 | ...... 930,000 10/30/2008 | 11/01/2018
92343V BC 7 |VERIZON COMMUNICATIONS 992,850 | .....ccoouuce 1,000,000 ..5,833 35,000 | 10/27/2011 | 11/01/2021
92343V BJ 2|VERIZON COMMUNICATIONS . 221,993 | ...... 250,000 L1021 | 3,063 | 06/11/2013| 11/01/2022
92343V BR 4 |VERIZON COMMUNICATIONS .......ccoovvummermermerirmeernnennnesersseninseenes | weeveee oo [ eovveiivens [ 2FE | 11,993,520 | ... 107.463 2,149,260 29,469 09/11/2013 | 09/15/2023
92553P AS 1| VIACOM INC NEW......covvuiriririerneierernsieesniscissnnsnessssssensessssssenns | wvveene | oo [vervnninees | 2 2FE | i 97,115 | L 100.901 504,505 ..4,583 08/12/2013 | 09/01/2018
92658T AM  O|VIDEEOTRONLTEE .coooviicrreenceseisennenieneneenssnessenssenssnss | venee | oo | vevevneinnns | w3FE | it 130,833 | ..o 105.625 124,638 | .ooovvveereen 118,000 | oo 124,838 | oo (T2) [ e (1912) e [ [ e 9.125 ] 10000 6.880 | ID .o | s 479 | o 10,767 | 04/18/2012| 04/15/2018
92658T AQ 1| VIDEOTRON LTEE........coccosiimrirmrineirieeineiserisesiesessenssssessenssssssessnens | onneee | oo | evvneevnnne [ w3FE | viiiiiinnenn. 900,163 | ..o 98.293 ] ... 884,637 | ...ccc00eerrn.900,000 | oo .884,637 [ e (15,499) | covnieciceann(13) [ e e | o000 8.000 [ 10004990 [ oo | i 20,750 | .ovovrernes 45,000 | 03/01/2012 | 07/15/2022
92676X AA  5[VIKING CRUISESLTD  ...cccovtremrrverrerncennnisniserireniseesssnisssnenens | eeveee oo [ evveviven [ WAFE | ciiine....542,000 | ... 114.049 | ... 570,245 ...8,972 25,406 | 06/12/2013 | 10/15/2022
92769X AC 9 [VIRGIN MEDIA SECD FIN PLC.......ccccovrrmermnrreeirneesnnesersennenisneeanne | weeveee oo [ eevveiivens [ 08FE | i 258,125 | e 103.960 259,900 | ..ovveverrrernn250,000 [ cooivivrennni 257,341 [ s | e (T88) | s [ | 0000008500 | 1000005670 | D | v 722 | oo 8,125 | 06/27/2013 | 01/15/2018
927804 FK 5[VIRGINIA ELEC & PWR CO....c.oevvvieriirrinrirersnsererssissisnsssnssnnsnes | venene [ [oreeerenns | WIFE | i 498,795 | Lo 96.480 482,400 01/09/2012 | 01/15/2022
927804 FM 1| VIRGINIA ELEC & POWER CO ......cocovurvrmrrmereriseensensernneseessninnee | evvneee | [evveevnens | W IFE | .. 498,690 | ... 97.232 486,160 01/03/2013 | 01/15/2018
92834U AB 8| VISANT CORPORATION.......cocmiirrireircrieensensenessenssssssssesssnenssnnens | ovveee | oo | cvveeevnnne [ WOFE | ciiiiiinnnnnn 416,600 | ..o 98.000 441,000 06/12/2013 | 10/01/2017
92857TW AE 0| VODAFONE GROUP PLC.......cccovvvireirererinrrnenienisensnerssssnenssennnees | BSuit | oo [ v | WIFE | 107,979 | e 110.130 110,130 .4, 12/02/2010| 07/15/2018
92857W BE 9|VODAFONE GROUP PLC  ...covonrireireinerinniseesensssissenssssnensenes [enennn | oo | vevvvennne | 2 AFE | riii00000.3,832,290 | ... 97.382| ... 3,749,207 | ... 3,850,000 | v 3,835,261 | oo | e 2971 [ | e [ e 1800 [ 1590 [ FA | 21,175 | 28,875 | 02/11/2013 | 02/19/2018
92912E AC 7 |VPIIESCROW CORP.........ccrvrrrirrirerniicrirnsinersesssisersnsssesenssssssesssnnns | wvveene oo [evervnninees | WAFE | ciiiiiin..350,000 | ... 109.8111 ... 06/27/2013 | 08/15/2018
931142 CP 6| WAL MART STORES INC.....o.ceveveereerrerereereeeienesneinsesnsensisssnseseennees | ESuis [ oo | evveveveen | LAFE | ........2,986,830 | ... 108.536  ..............3,256,080 | ..............3,000,000 | ....ccc.cc0.2,992,658 [ ...oivovrrrvrrnernns | verrerrnene 1,272 | s | cvevvernennneeissnnnns | veviennn 125 [ dAT0 [FA | 51,563 | e 123,750 | 01/15/2009 | 02/01/2019
931142 CZ 4 |WAL MART STORES INC......ccovvvivrrinrinerieniirernnnererssisesnsiseissnnnnns [ evvene | oo | veverinees | o TFE | iii002.3,000,750 | ... 101.869 | ... 17,875 97,500 | 10/25/2010 | 10/25/2020
931142 DJ 9| WAL-MART STORES INC.......cocccrurirmrrmrrmrrrnerrerirmeeneesssnssensessnsenee | evvene | oo [vevervenies | WIFE | 2,145,915 | 100.212 ... 10,365 09/25/2013 | 12/15/2018
93317W AB 8| WALTER INVT MGMT CORP........cocovrrrerirmrienrnnriserieseneennnisseennnes | eonnens | oo | eveeernenes | 4FE | 450,000 | ... 101.250 ... 455,625 ..1,378 12/12/2013 | 12/15/2021
941063 AQ 2| WASTE MGMT INC.....coovvrirrrrririinirersirsnirersnisseensssssssssnssessssssssensens | vvene | oo | severinnns | «2FE | i, 498,810 | ... 106.234 | ... 531,170 ...1,667 23,000 | 02/23/2011 | 03/01/2021
94106L AR 0| WASTE MANAGEMEN  .....coooiriieiciinneenissinensensnenissssnensssesens. | ennens | oo | vneernenes | 2 2FE | i 94,256 | ... 100.898 ... 100,898 CAAT2 | 5,000 | 05/11/2006 | 03/15/2014
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94106L AY 5| WASTE MANAGEMENT INC  ...coooiviicienieieniene [IES T (PR I C2FE | e 499,950 | ........ 91.524 | oo 457,620 | ..cooovvvrenns 500,000 | ..coovrerernns 499,960 2.900 ..4,269 14,621 | 10/02/2012 | 09/15/2022
941130 AA 4| WATCO COS LLC / WATCO FIN.....evvurererinrineireriseerssnisenssenneennnns | evnees | oo [ veeerneenns | SFE| o 1,017,125 | ...... 100.200 | ..vvonrrnee 1,002,000 | ..coovrvrne 1,000,000 | ..oooeernnennd 996,923 | ..ovveeeree(19,381) | oo (821) | o [ | v 8.375 | e 6.130 [AO...... | cervrrrerrens 15,938 | coovvvrirs 33,469 | 08/06/2013 | 04/01/2023
947074 AJ 9| WEATHERFORD INTL INC.....coovvervrvivnrrerinirseiersersniseeersssessnsssssnnsens [ coveene | oo | veverinens | w2FE | 2,043,040 | ... 112.625 2,252,500 | cooverreneen 2,000,000 | ...ccovvenen 2,018,087 6.050 ...5,644 ...127,000 | 07/31/2007 | 06/15/2017
948565 AA 4| WEEKLEY HOMES LLC/FINAN  ...oocovvecieerrnereniseessisenisensneens | evvvene | o [evvevvvenns | ZAFE | . 357,414 | L, 96.500 337,750 | ...... 350,000 | ...... 337,750 | oo (19,148) | cooveereeeea(B16) | o [ vvvveiieiseieiennens [ ie0eenn8,000 | oo 5.710 [FA oo | o 8,750 02/04/2013 | 02/01/2023
94973B AA 9|WELLS ENTERPRISES INC  ....cooiiviviivevernerervessnneienseineninnes | eveene [ [evervviinnns | AFE | 414,510 | L 100.500 402,000 6.090 11,250 04/22/2013 | 02/01/2020
95081Q AJ 3 [WESCO DISTRINC......cevcmrrrerirerinrirnrrinnrinerienirseesssnsssnisessensenesnnns | eeveee | oo [ evevervenns [ WAFE | 450,188 | ... 101.125 455,063 5.360 ...2,352 11/22/2013 | 12/15/2021
95709T AA  8|WESTARENERGY INC  .oooiiiiincneeineinensneneniessneesssessensennens | eeves | on | vevvnennee | W AFE | v 1,754,235 | ... 102.679] ... . 1,776,347 2.960 51,900 05/10/2006 | 07/01/2014
96208T AA 2|WEXINC 92.000] ... ..460,000 | .................500,000 | ........cc..... 460,000 | ..cvooereren(34,174) | o248 | i | e | 750 [ 4.900 9,89 03/01/2013 | 02/01/2023
966387 AG 7| WHITING PETE CORP........cocoovirerirerineernieisriserieniseesenssssssensessns | wnvene | oo [ veeerneees | 2 3FE [ i, 700,000 | ... 102.500 ... 717,500 5.000 10,597 09/09/2013 | 03/15/2019
96926D AB 6 |LYON WILLIAM HOMES INC........ccccorivmrnririennireirnrnerienserenesseinenns | vvvven | oo | evvivnnenns | AFE | riiiii..939,000 | ... 108.500 | ... 976,500 932,905 | .ooovereereene(BAT4) | oeieei(2,802) | oo [ | ereeer8.500 | v 7710 | MN. oo | e 9,775 | e 69,157 | 07/15/2013 | 11/15/2020
96950F AD 6| WILLIAMS PARTNERS L P......ccovvvririirirerinnrnerieresnissrsenisssscniene | cvevee | oo | vevvveinns | w2FE | v 1,025,460 | ... 109.072 ... ..1,090,720 | ..............1,000,000 | .............. 1,017,728 | ..o | verrenernenn(2,390) | oo | v | cvereeern8.250 | i 4.910 15,458 52,500 | 06/30/2010 | 03/15/2020
97314X AE 4 [WIND ACQUISITION FIN SA......cccovuumerrmrimennrirsersaseesenseesensssesenes | weeveee | oo [ eeveerivens [ W4FE | 527,000 | e 107.000 ... 535,000 523,003 06/12/2013 | 07/15/2017
97314X  AF 1| WIND ACQUISITION FIN SA......corviirmrnrrermrnnernenerisnseeenensssssessenes | wvveere oo [vevnninees | W 3FE | i, 198,646 | ... 105.875] ... 211,750 199,122 11/18/2010 | 02/15/2018
97314X AH 7 [WIND ACQUISITION FIN SA ....coovivrrirmrencnrnneesersesersenseesenssssesenes | veeveee oo [ eevverirens [ w8FE | i 184,362 | ... 105.875] ... 211,750 188,145 04/04/2012 | 02/15/2018
97315L AA 7| WIND ACQUISITION HLDGS Fl.....ccorvverirrireernnineernensineisnnenssnsenens [vvene | oo | veverinnces | W4FE | i 717,500 | oo 107.250 | ... 750,750 716,754 09/28/2013 | 07/15/2017
97381W  AJ 3| WINDSTREAM CORP.......covtrrimrrieririrneriersnnnsensenessenssessssssnensene | ennens | oo | vevernenes | <BFE | i 447,789 | oo 114730 ... 516,285 08/12/2011 | 11/01/2017
97381W AN 4| WINDSTREAM CORP.......covvrurrvnrirerineinenserissesnensssisesssssssssssessnne | eonnees | oo | cveverneees | 4FE | . 306,625 | ... 106.240 | ... 318,720 305,713 10/22/2013 | 10/15/2020
97381W AP 9| WINDSTREAM CORP........covvrirmrriririerirsnrierinsnienienisnsssessnsssnensens [ evnens | oo | cvevernenes | <4FE | i 103,750 | oo 107.750 .107,750 .102,968 05/30/2012 | 09/01/2018
97381W  AX 2| WINDSTREAM CORP........osvrvrrimrrrenrrirnersersssnsensssissensssssssssnensnns | ennees | oo | eveverneenes | <4FE | 100,000 | ... 100.710 100,710 100,000 11/07/2011 | 06/01/2022
97381W AZ 7 |WINDSTREAM CORP  ....oovivriviieeiernnieierseisessssiesssssesenssnsnens | svnnee | oo | evverennens | W4FE [ i 300,000 | ... 93.260 279,780 | ...ceee0rern300,000 | oo 279,780 01/08/2013 | 08/01/2023
980242 AA 9| WOODSIDE HOMES CO LLC /Fl......vvvverrresrrerieserssesssiesssnsisenns | cveeens | o [ oeeiesnns | W4FE | aiicc.....300,000 | ... 99.500 298,500 | .................300,000 | ...... 298,500 07/25/2013 | 12/15/2021
982526 AM 7 [WRIGLEY WM JR CO....cc.oeviriicrnrircirnrincinsensieisninsiessssisesessssesenns [ eveene | oo | veverinees | w2FE | . 998,970 | ... 101.507 ..............1,015,070 | ..............1,000,000 | ...... 999,850 06/21/2010 | 06/30/2014
98389B AM 2 [ XCEL ENERGY INC......coooovirirmririrnrrinnrrerirerineensnisnisesnnssnensennnnes | LSuis [ [ [ W2FE | .. 996,760 | ... 108.782] ... . 1,000,000 | ..oovvrennend 997,768 05/10/2010 | 05/15/2020
984121 BZ 5| XEROX CORP......ccosvrimrrrerinriscrrssnisnnseniesisenssssissssssesssessssesssnsnnees | LSt | oo [vvvirnenns | W 2FE | 1,596,915 | ... 103.804 | ...ooovvrene 1,557,060 | ..cocovvvene 1,500,000 | ..cooovrrene 1,527,054 12/07/2010| 02/15/2015
984121 CF 8| XEROX CORP......ceccvviciricririnricniissiivcsiesiniisnsisssisesiienissssensiennns. | vvnens | [ veverennes | 2 2FE [ 499,375 | Lo 102.889 | ... 514,445 03/08/2012 | 03/15/2017
984135 AB 9| XTRAFIN CORP........cccvvrrrerierinrienissisersserinssnensssisssnsssssssssensens | eonnene | oo [ vneerneees | 2 IFE [ 3,486,105 | ... 110.920 ... ...3,882,200 03/13/2007 | 04/01/2017
988745 AA 3| AZCHRY HOLDINGS INC  ...coovveiieierieiieeiieinseissisenieseseensseesens | evnens | oo [ veeereeens | WAFE | i 709,781 | o 104.800 ... 733,600 708,484 | ..oooiiieeen(336) | covvrireiennns(962) | oo [ | e 7500 | i 7230 | FA it | i 21,875 | oo 27,125 | 03/26/2013 | 02/01/2020
00206R BX 9| ATET INC.....coovvviirirrrrerinnrrerirerinreisssiserisenienesseessssssnsesenesseenne | ESu | G v | LAFE | nein..4,000,000 | ... 100.3111 ... ..4,012,440 | .. ..4,000,000 15,638 11/14/2013 | 11/25/2020
008911 AX  7|AIR CDAINC......coevmvirmrrierirneirnsrissenersesiseisssssssssssssessssssesssssssnenss. | eonnees | C [ vveernenns | AFE | iiiinnr...600,750 | ... 105.500 | ...covverrrr..833,000 | oo 600,000 | ..cooorrrernens 600,724 10,688 09/23/2013 | 10/01/2019
009089 AB 9 [AIR CANADA 2013-1.....coviereirrieriirerereieseeissesensessssesiessessssesssnsnsenss | wveveee | A ceveieiine [ W3FE | ... 248,938 | ... 97.732 250,000 | ...... 243,902 | .ooooorieeeeee(B,019) | v (1) [ e [ e | o0 5.375 [0 W 5ATO [MNL | 1T | 6,943 | 10/18/2013 | 11/15/2022
02135Z AK 2| ALTALINK L Puccoiriceceieinerienineinensseesensssssssnssensssessenssssssnsss | coevene | G vvvvvvnnns | SAFE | 10000 3,279,884 | ... 104.820 3,102,000 | ..oovvrereees 3,279,796 44,708 12/11/2013 | 09/17/2043
02135Z AL 0| ALTALINK L Puccoiiiciierieeieeisseneiiesiesisensssisesssssssssssessssssssssssssons | soneene | G| evvneivnnn [ WTFE | 002,670,000 | ... 97.844 | ... 2,670,000 2,670,000 15,691 10/30/2013 | 11/06/2023
02137Z AE 4| ALTAGAS INCOME TRUST  .....covvimrrrerrncesrniserrerinsenenssnessenssnsnes | coevene | G vvvvviines | W2FE | .. 2,499,700 | ... 109.171] ... 2,500,000 2,499,842 | ...oovvvvrrrerrnrnnens [ o3 [ | s [ 5490 [ 10 5490 [ MSe | s 36,398 | oo 137,250 | 03/22/2010| 03/27/2017
02580Z AL 0| AMERICAN EXPRESS CANADA ......ccccovevmervmrrrnernneirsennssinsensnsennes | eeevens | G vevvnvnnn | LAFE | eoo..5,249,000 | ... 103.943 ] ... 5,000,000 5,169,843 ....180,000 | 10/24/2012 | 06/03/2016
02687Q DG 0 [AMERICAN INTLGROUP  ...oovvvirvcrerveserenneinsessisensnnnessennnes | LSu [A v | W2FE | ciiinn..890,735 | ... 114.823 1,500,000 .1,139,259 12/07/2007 | 01/16/2018
05565Q CK 2 [BP CAPMKTS P LC....coecenirirnrrmerrnrirneesenissnisensenisesessesssssisssssssnnns. | evineee | C | evvvinnens | W1FE | c.c...1,560,000 | ... 99.256 1,560,000 1,560,000 ..8,135 11/05/2013 | 11/09/2020
064149 ZN 0| BANK NOVA SCOTIA HALIFAX......cccovvimivernrnernnnirernsisceinsiseissnnenes [ cvvene | Gl vvvvvenen | LAFE | 1,858,684 | ... 109.074 1,859,000 1,858,829 54,757 | wcovreeens 123,624 | 01/16/2009 | 01/22/2021
07329V AD 2 [BCIMC RLTY CORP.......ccoevrmirmirirnrenerirnrrnennenisnesseniessnsnnenssnensnes. | seeieee | C [ evvverivenes [ WTFE | i 1,498,772 | e 103.461 1,443,000 1,492,189 26,281 11/04/2013 | 02/10/2015
07329V AJ 9[BCIMC RLTY CORP.......ccevvermrrmmrrrenersnnirnenrnseisseesenssssssssssenssssensees. | seeveee | C [ evveiivenas [ WTFE | i 3,473,976 | ... 101.206 | ... 3,464,000 3,473,365 ..(611) 46,655 09/20/2013 | 06/29/2017
07786Z AG 2|BELL ALIANT REGL COMM........ccocvmmrirmrinnrinnienisnrsnessesseissnssnss | convere | G vvvvninnn | W2FE | ciriennnn.4,604,310 | ... 105.014 | ... 4,500,000 ..4,597,633 (6,717)|. .59,756 09/20/2013 | 09/13/2017
07786Z AH 0|BELL ALIANT REGIONAL COMM ....cccovererrmnrcnnneesensssennenssenens | cvevne | G vervviinns | n2FE | 2,776,020 | ... 106.931 ... 2,600,000 | ... 2,737,481 22,909 08/23/2012 | 04/26/2018
110574 AD 2| BRITISH COLUMBIA FERRY SV......ccecovviimrvvinnreniserennernesseinnnens | veovee | C| v | WAFE | 1,624,623 | ... 104.260 1,540,000 | ...ccorvvenee. 1,624,551 22,001 12/11/2013 | 03/20/2037
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12657Z AY 9| CU INC MEDIUM TERM NT CDS.......ccovvrmrimrrierierirneessrinsrinenienens | crieene (0] I AFE] v 6,205,815 | ........ 87.380 | ..oovvrnnen 6,086,017 | ...covveveves 6,965,000 | ....ccoovneet 6,207,727 | oo | e 1,912 [ e | s | s 3.805]......... 4.480 82,727 11/07/2013 | 09/10/2042
131253 AC 0| CALLOWAY REAL ESTATE INVT.....cooiiiiirineireeineeseneesrsessseesssenes | eneens (0] I L2FE | s 3,231,960 | ...... 107.226 | .............3,216,780 | ..coorrrnce 3,000,000 | .ooovrvneen 3,227,191 2.520 35,849 12/05/2013 | 10/12/2016
13321L AF 5| CAMECO CORP Cl.oen | 2FE] ... 3,303,594 | ... 104.569 | ... 3,150,000 | ..occovreneen 3,296,670 | ..ooovveervrnericnns | ererenneenen(6,924) [ v [ [ e 4700 | 1.910 43,401 11/27/2013 | 09/16/2015
13321L AG 3| CAMECO CORP . Clvevvverner | 2FE | 4,330,471 | ... 109.677 ... 3,735,000 | ..ooorernens 4,261,385 2.950 70,787 | v 105,887 | 03/05/2013 | 09/02/2019
13591Z 8P 8| CANADIAN IMPERIAL BK COMM........cooomiirrireirniiniieniiesiseeessneinns | v Clovvveennn | AFE] oee..4,498,155 | ... 103.223 ... 4,500,000 4,499,211 | i | 388 | i [ [ 0 3.400 | e 3400 [ | i 71,095 153,000 | 01/11/2011| 01/14/2016
136069 DQ 1| CANADIAN IMPERIAL BANK ... [ s Cl oo | AFE] .....c......5,057,264 | ...... 102170 ..............5,108,500 | ..............5,000,000 | .............. 5,048,278 2.990 26,105 06/22/2012 | 11/02/2020
136375 BM 3| CANADIAN NATL RAILWAY  ...ooiirieeineiseriesieseseesssisessesisenees | eneens Al | IFE | 498,425 | ... 110619 ... 553,095 5.840 L2417 02/01/2007 | 06/01/2016
13645R AP 9| CANADIAN PAC RY CO NEW.... Al | 2FE | 981,510 | e 104.775| ... ,047,750 984,596 | ... | e 1942 | e e | e 4500 | 4.730 .20,750 11/28/2011 | 01/15/2022
136765 AH 7| CANADIAN WESTERN BANK ... [ s Al | w2FE | i 1,775,653 | ... 104.007 | ... ..1,764,982 3.890 ..6,478 04/04/2012 | 11/30/2020
136765 AL 8| CANADIAN WESTN BK.......covureririieireiiniiiesiiesiseessessssssesssessssens | eeens Cl.orunn | L1FE] ...........2,500,000 | ...... 102.092| ... 2,500,000 3.040 34,591 76,225 | 01/17/2012 | 01/18/2017
14006Z AD 9| CAPITAL DESJARDINS INC MT.....coomreririirierierirereneessesssssenienens | criene Cl.ovveennr | LFE] ...........3,000,000 | ...... 109.719 ......ee......3,291,570 | ..............3,000,000 | ....ocovvrnee 3,000,000 | .voouvvenrirrirrernns [ e [ | e | e 8187 [ 5.180 [MN...... | oovrverrnnes 24,502 | oo 155,610 | 04/30/2010 | 05/05/2020
14043Z AC 6| CAPITAL POWER INCOME LP......ccovvueieriennerierirneesseiseesssssesssenins | crveee Clvvveennnr | 2FE | oo 1,663,203 | ... 102.576 | ... 1,675,000 1,665,898 | ...covverreneriierine | e 1,517 | s [ e | e 4.850 | e 4970 [FA..ooe| v 29,360 | ..ooovrvrne 81,238 | 03/19/2012 | 02/21/2019
23384N AE 7|DAIMLER CDAFININC..... Clocen | IFE] 1,499,925 | ... 101.405| ... 1,500,000 ..1,499,925 3.020 21,911 45,300 | 11/29/2011| 01/07/2015
23384N AG 2|DAIMLER CANADA FINANCE . Cluvevvvernee | AFE| 2,699,919 | ... 100.816 | ... 2,700,000 2,699,953 2.330 18,943 63,256 | 09/05/2012 | 09/14/2015
25675T AA 5| DOLLARAMAINC.......overireieinirrieississisesissisesesssssssssssssessssssesensenes | ervees Cl.erenn | 2FE] ..., 1,500,000 | ... 1,500,000 | ..oovvevrine 1,500,000 3.090 ..1,310 10/31/2013 | 11/05/2018
29250Z AM 0| ENBRIDGE PIPELINES INC MT......ccvuirirrierineneirerinssnensenessenins | wveees Clvvvrrnne | AFE | 3,112,176 | . 2,760,000 | ..ooovvereces 311270 | oo [ eerieriieneenns(908) [ o | [ 20005330 [ 4.490 35,160 11/07/2013 | 04/06/2040
29254Z AJ 3| ENBRIDGE INC FUND HLDS  .....ooviiirieiiieiineineissseseniensesisssnins | s Cluvvvennee | 2FE | 2,749,505 | ... 2,750,000 2,749,603 2.920 ...4,092 80,289 | 12/11/2012 | 12/14/12017
29290Z AJ 9|ENBRIDGE GAS DISTR INC MT......covvuivirrirciierrinnrienes Clvvvrenn | AFE] e 1,689,985 | ... 1,500,000 ..1,588,701 3.080 . ...6,529 30,549 | 11/19/2013 | 11/23/2020
316701 AA Q|FIFTHAVENUELP oo | criens Clvvvenner | AFE] ...c....3,480,936 | ... 3,374,643 3,472,163 | oo [ e (B TTA) [ | e [ e 710 | 4.250 [FA..cooe| v 64,356 | ..coocoeene 127,303 | 03/12/2013 | 08/05/2021
31943B AX 8 |FIRST CAP RLTY INC....oiiiriiiiiriiisensierssieiessssisessessssissssnsennns | seeine Clovoen | W2FE | 13,338,717 | e 3,150,000 3,328,425 | ..o [ eerrnnenen(10,291) [ | e | 0005950 | e 1.870[JD....... 15,962 11/27/2013 | 06/01/2015
31943B BR O [FIRST CAP REALTY INC  ...oovvircerrinerierienieeeseesssssenseniesesennns | criens Cluerveecnnne | 2FE | e 4,627,268 | ........ 4,675,000 | ..oovonvennn 4,831,279 | oo | e 011 i e [ 000000 3.950 | e 4.070 [ Do | e 13,697 | v 184,663 | 01/07/2013 | 12/05/2022
34527A BB 5[FORD CR CDALTD.....ccccceeuiiirinniiniisniicsiesisseinsissiissiesiesisessins | o Cl. 2,000,000 2,140,420 2.500 | FA....... 38,682 12/05/2013 | 02/08/2017
35085Z BG 0407 INTERNATIONAL INC oo | s Cl. . 5,940,000 | ...covvvrneen 5,931,857 3.980 | MS...... 73,144 236,412 | 09/06/2012 | 09/11/2052
35086R AB 9407 EAST DEVELOPMENT GRP  .....oiiiiiriereiseinssissrsesieesssins | cvvenne C| v | FE] ...evr..3,200,000 | ......101.613 | ..occrern.3,251,616 | cooonnne 3,200,000 | .ooovvvneen 3,200,000 2.810|JD....... ..2,226 05/16/2012 | 12/18/2016
36158Z BV 7| GE CAP CDA FDG COMTN CDS.....covvorrirriiieeiieriseesseessssissssennes | reeens Cl. 2,150,000 2,149,566 | .....covvvrerrriinns [ o83 i | [ 4600 [ 4.600 [ JJ....... 42,731 01/24/2012 | 01/26/2022
37252B AB 8 GENWORTH MI CDA INC.......vvrreerierierirseisesessissiessssssssssssins | cviees Cl. 2,000,000 | .oocverneen 2,000,000 | .vooevererererireernns [ e [ | v | 590 [ 4590 JD....... . ...4,287 12/13/2010| 12/15/2015
39138C AD 8| GREAT WEST LIFECO INC......ccovieirierieireerseissisesiesieeessesissies | onvenne Cl. . 1,740,000 1,926,540 [ ...coovvreerrinrivennne | e (5,143) | o e | e 8.670 | e 5.740 [MS...... | covvrrrrinnes 32,433 04/26/2005 | 03/21/2033
39138C AG 1| GREAT WEST ;OFECP OMC ....coovvimirierireirieinniseisesisesienissnine | ceveene Clovvrenn | AFE] 3,091,822 | ... 107.747 | ... . 2,775,000 | ..coovernnne 3,055,522 2.950 |FA....... 49,441 01/11/2013 | 08/13/2020
39191Z AV 1| GREATER TORONTO AIRPORTS  ....oooiiiierineeieniseensssisssisnesinnes | e Clevvveennee | AFE | 4,825,530 | ... 115.978 | ...ooee.... 4,629,842 | ... 3,992,000 | cooovrernens 4,728,169 2.560 | MN...... 27,097 02/20/2013 | 11/20/2019
403925 AE 0|H&R REAL ESTATE INVT TR...cooiiiviieiiieiiineeniesssseienssssessessnes | eneee Clovoen | 2FE] ......4,042,906 | ...... 108.626 | ... 3,739,000 | ..occorennen 4,020,090 ....(22,816) 3320 (FA....... 90,549 09/20/2013 | 02/03/2017
40427TH RS 4|HSBC BK CDA.......oiiueririreieerseieriesiesiseesessssssessesssesssesssninns | sevenns Clevvvernnr | AFE ]| 2,026,359 | ... 103.003 | ... 1,945,000 | ..cooovvvrnee 2,002,854 1(23,505) | oo | e | e 3.860 | o 1.680 |MN....o. | ovvrerinnns 8,503 | ..oovvrreens 37,539 | 05/31/2013 | 05/21/2015
40427TH SM 6| HSBC BK CDAL........oiiuiiiireieiieeiseise e ississssssssesissssssins | ornenns Clevvvvenane | AFE | 1,127,060 | ... 102.242 | ... 1,100,000 1,126,561 (499) 2.070 | JJ....... 14,915 12/05/2013 | 01/13/2017
44810Z BK 5[HYDRO ONE MED TERM NTS CD.....cc.oovvvuerirrmrenirremeesserinersenienens | covens Clovveenne | AFE] nv...6,225,433 | ... 100.076 | ... 6,095,000 | ...ovverecs 6,225,227 (208) | ..vevvereerrrenerrene [ e | e 4590 | i 4.450 [ AO...... 64,560 11/07/2013 | 10/09/2043
449586 AA  4|IGM FINANCIAL INC.......oviivieririreisesisersesiesiseesssisssssesssessssenss | crsees Clevveennee | AFE| 12,303,869 | ... 119.607 | ... 1,905,000 2,296,908 (6,961) | cvvvvereererierinernes | eeereeeseersseissnnnes | cvreeeend 1350 | o 3.080 |AO...... 32,696 11/20/2013 | 04/08/2019
45823Z AA  O|INTACT FINANCIAL CORPORAT Clovcen | 2FE] .. 2,347,808 | ... 110.784 2,250,000 ..2,318,305 (10,263) | . 140,351 12/16/2010 | 09/03/2019
45834Z AA  T[INTERPIPELINELTD  .cocooiiriiieiieieiienreesessssisessessssssssensenens | crvees C| v | L2FE | ............2,300,000 | ...... 107.356 2,300,000 2,300,000 47,283 01/28/2011 | 02/02/2021
47787Z AE 2 |JOHN DEERE CANADA FDG INC. Clooren | JIFE] 2,568,180 | ... 99.687 611,000 ..2,570,737 29,331 09/05/2013 | 07/16/2018
552704 AC 2|MEG ENERGY CORP . . Al | L4FE | ...............900,500 | ...... 101.270 900,497 15,750 11/01/2013 | 03/31/2024
56348Z AV 7| MANITOBA TELECOM SVC MTN.....comuiiriierireerenineiseeessseseniseeens | neens Cluvvvennee | 2FE | 1,299,844 | ... 105.904 | ... 1,299,890 [ ...ceoervrrenernerines | v | e | cenrnenneniseessnenns | cerienenid590 [ 14590 [ AQ.cs | i 15,081 09/27/2011 | 10/01/2018
580563 AA 2 |MCGILL UNIVERSITY HEALTH.....cccovvvvirvierieinernsierieinns Clovcern | IFE] 2,249,010 | ... 107.789| ... ..2,249,010 60,633 07/09/2010 | 12/31/2043
59162Z AA 0| METRO INC.....cooiiveiricirerineriessesieessssssessesssesssseessssssssenssenens | wneens Clvvvenner | 2FE | wovnve.4,989,931 | ... 105.213 ] ... 4,978,696 49,676 11/27/2013 | 10/15/2015
60871N AD 1| MOLSON COORS CAP FIN......covvriiririnriiirnrieisnisierssssesssssseesssnnes | ervnees Clovoein | 2FE | 4,982,513 | ... 105.183 | ..oovvrer. 4,969,897 | ......e.n4,725,000 | oo 4,970,880 65,915 11/27/2013 | 09/22/2015




9¢'013

Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
63306Z DL 2| NATIONAL BK CDA MED TERM.......ccooiviiririnnrierereresseissienesirenes | e (0] I AFE| v 1,895,000 | ...... 103.914 | oo 1,969,170 | ..coovvreneee 1,895,000 | ..coovrreneee 1,895,000 3.580 |AO...... 12,487 67,841 | 04/20/2011 | 04/26/2016
667869 AA 9| NORTHWESTCONNECT GROUP ......ccoocvumiererieireieseineesssiseenns | crveee (0] I AFE| v 4,662,763 | ...... 113.833 | v 5,273,119 | oo 4,632,329 | ..oooooienn 4,660,390 5.900 |AO...... 47,704 274,639 | 08/07/2008 | 04/30/2041
683244 AG 2| ONTARIO SCH BRDS FING COR......cvcovirriireirerieiseresisisssnsiisnsnns | evene Cl|. JAFE] 2,266,461 | 112190 ... 2,061,000 | ...ccvvunnee 2,167,192 | .o | e (25,454) [ i [ [ 05700 4.200 [AO...... | covvrerrrenee 26,465 10/29/2009 | 10/11/2017
683244 AT 4| ONTARIO SCH BRDS FING COR.......cevurririereieeneriesessensssisseeines | cviees Cl. AFE] 2,096,522 | ... 105.781 | ... 2,096,522 | ...ovvvrnen 2,096,522 5.370|JD....... 58,522 06/13/2007 | 06/25/2032
766910 AR 4 |RIOCAN REAL ESTATE INVT T...coovvvvirerveireeernersnnersenseirenssnsnnees [ evviene | Gl vvveiinens | L2FE | ........8,082,362 | ... 104.358 | ... 7,749,000 8,045,939 | ..o [ eerrnenenn(36,423) [ o | e | e 4499 | 2.570 [Jdevees | o 155,367 09/24/2013 | 01/21/2016
775109 AP 6|ROGERS COMMUNICATIONS INC........ccovvvevrinerrerimrrrenieninnninnnes | wvvene | Cl v | W 2FE | 2,197,734 | Lo 116.702 ... 2,200,000 | ..ooovverecen 2,197,935 6.680 [MN...... 23,546 , 10/28/2009 | 11/04/2039
780085 G3 4|ROYAL BK CDAMONTREAL QUE........ccccoomveevrevereneremrvesienessniennns | eveeee | Clvevverias | WAFE | 7,489,927 | ... 104617 ... 7,225,000 7,405,842 | oo | verreneennd(58,174) [ e | e | 000003660 [ i 2.790 [ | e 114,972 | oo 264,435 | 06/22/2012 | 01/25/2017
780086 GH 1|ROYAL BK CDA MONTREAL QUE................. . 99.452| ... 6,250,000 ..6,247,403 ..9,988 12/06/2013 | 12/11/2018
78476T AA  5|HEALTH CARE CORP OF ST JO.....ccocomvvrrrnrnrerersrreessesessnnsessnsssnns | wvivee | G vovvevnrinns | W3FE | 3,194,387 | ... 138.500 2,325,000 | cooocrereeens 3,155,962 | .cooovvverireriicennns | eevrneeeennd(18,985) [ oo | eerveenneiinenneriiens [ er0ern8.900 [ 11 4560 [ Do [ o, 7492 | v, 160,425 | 06/28/2011 | 06/15/2040
853585 AA 5| STANDARD LIFE CO CANADA .......ccccoovvvvrimniinnseirensnisniesniisnns | evnee | Cl v | WIFE | eien..3,450,000 | ... 103.536 | ... 3,450,000 3,450,000 38,281 ....135,861 | 09/14/2012 | 09/21/2022
866796 AB 1| SUNLIFE FINLINC.......ccocovvrvmerrerrerncennninernerreeeseessninsensensenens | wovnene | Cl v | WIFE | e 2,088,821 | oo 106.021 | ... 1,950,000 | ..ooovvvenen 2,086,775 | .coovvverrerincennns | vevrveerenneee(2045) [ | e [ e 4950 [ i 4450 [ Do [ i, 8,221 05/29/2013 | 06/01/2036
86682Z AD 8| SUN LIFE FINL INC MED TER.......cccoovrmeemrninrinerirnrineerneniseisssinnnes | eerne | G vervnennn | AFE | 1,352,341 | o 106.198 | ... 1,350,000 1,351,879 [ .o | cvrrrnernenenne(202) | oo | ceevnernenirsesneinns | eereenend570 [ i 4540 [FAL | e 21,962 08/17/2011 | 08/23/2021
87971M AM 5| TELUS CORP......ceovrrrrierrireirerinsinsnrnnisisnsessnssssesesssssssssssssssssnssens | voveeee | Gl vvivervnnins | w2FE | 1,994,880 | ... 108.867 2,000,000 ..1,996,361 44,462 07/20/2010 | 07/23/2020
87971IM AR 4|TELUSCORP  veinenensesenssssssnsensessenns | evnees | G veiverinns | W2FE | 102,308,450 | ....... 91.781] ... 2,500,000 2,315,421 | oo | e B97T e | e [ e0000:3.350 [ 0004240 | AO.cc | v 21,168 07/05/2013 | 04/01/2024
880789 AA 0| TERANET HOLDINGS LP......c.ccovvvirirvirnireinsinnernnseissnsssenssnsessenss [ eoveene | Gl vvveriniins | W2FE | 3,251,304 | ... 102.921| ... 3,150,000 | ...ccovreneen 3,247,302 | ..o | e ($,002) | oo e | v 3.531 11910 [ D [ 4,889 11/27/2013 | 12/16/2015
880789 AC 6| TERANET HOLDINGS LP.......cosvvevirrerirerirncernenienninerirerinensenssssinenes | wvvene | Cl v | W 2FE | 11,010,490 | ... 104.097 | ... 1,000,000 | ..cooovrvenee 1,010,239 ..2,371 09/08/2011 | 12/17/2040
89116Z AC 0| TORONTO DOM CTR WEST LTD.....ccvumrenrrrneirsenrsrisnenenssseessensnnees | eenvene | G vvvvnvnan | AFE | e 2,897,415 | ... 106.970 | ... 3,100,000 2,898,169 | ...ovvvnrrrerneirnens | eerrneineninnnesn 97 [ | e [ e 779 i 5110 [ D [ s 6,996 09/28/2007 | 12/14/2105
892329 AK 9|TOYOTACR CDAINC 3,500,000 ..3,543,044 29,593 12/05/2013 | 02/27/2017
89352H AK 5| TRANSCANADA PIPELINES LTD.....covveuerrerrrerrenireesenssssssessesesneees LS... 1,000,000 | ...... 993,835 8,750 10/02/2013 | 10/16/2023
918423 AC  8|VW CR CDA INC......oiiiiiieiineieeiiicissisiessss e ssssiesssssssiensssnnes | evenee 2,400,000 2,476,839 35,922 09/23/2013 | 02/01/2016
918423 AF 1| VW CR CDA INC......viviiriiririreiierisesisensessseesesssssssensessssssssssenns | criees 4,200,000 | .....cooue.. 4,189,507 20,533 46,200 | 09/20/2013 | 10/11/2016
949752 BM 7| WELLS FARGO FIN CANADA  ....oiiiiiiicenncenieresessiennnines | eriees 7,176,000 7,213,573 91,853 ....138,751 | 02/13/2013 | 07/25/2019
94975Z BN 5| WELLS FARGO CANADA COROP  .....ccovuririeiirinerierineeienissines | s . . . 2,589,000 | ...cocvoreee. 2,589,000 | ..ooovveirierierinnns [ e [ | e | e 3460 [ 1 3.460 | Jdeis | v 39,191 01/16/2013 | 01/24/2023
06738E AA  3[BARCLAYS PLC......coocemmrimererirneinenrssninsriseriseesenssssisessssssssssssessanse. | seveee | R [ cvveiivens [ WA4FE | 1,199,916 | .oe.. 103.250 | .cvvonrenee 1,239,000 | ..cooovrvnne 1,200,000 | ..cooovrrrne 1,199,916 11,275 11/13/2013 | 01/01/9999
075330 85 2|ROYAL BANK OF SCOTLAND PLC ....cccoecvvevervvenirernniscereniseissnnnnnes [ evvene | F | v | W2FE | iiinn...695,033 | ... 107.063 695,910 | .................650,000 | ...... 689,662 05/04/2012 | 03/16/2022
111013 AK 4 |BRITISH SKY BROADCASTING  ....ccvvvevvrerrnerrerencernsnisnrsserinnnes [ vneens | F | oviiveinn | W 2FE | i 1,495,170 | ..ol 92.678 ..1,390,170 | ..............1,500,000 | .....ccooonee 1,495,601 01/24/2013 | 11/26/2022
22546D AB 2| CREDIT SUISSE INTERNATION........cooiiurireririirneiiniessiseniesiseeenns | cevenne . ..818,000 | ...... 105.625 845,000 . 818,000 12/11/2013 | 01/01/9999
EI1942 12 3|LBGCAPITALNO2PLC  .iiiiiiiiniincisnississsnissnssensenissnsns | eoeees Fl. . ..211,000 | ...... 107.438] ... 214,876 | .. ..200,000 | .... 210,415 | ... cecvnrnennneen(585) [ coe | erreeen 7875 [ 8830 [MS.oos | v 4,463 | 7,875 | 07/10/2013 | 03/19/2020
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OblIGAtONS. ........c.riesririerisriserisssissrseisenissesssrsssnnssnens | ceesseeaas 879,767,681 | ... XXXuroiewr | conernans 906,763,981 | .......... 870,349,010 | .......... 876,293,767 | ....... (1,041,822) | ........... (978,090) 731,320 0 | XXX e XXX | XXX ] 012,071,104 | e 31,834,435 |..... XXXeoio [ o XXX..ooo
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
03072S LD 5[AMERIQUEST MTG SECS 2003 A-4........ccoovvvrvvereererimernerirenenninsens | vevene oo [ crvverirenns AFM Y ... 287,459 | ......100.858 | .................283,839 | ...... 281424 | ... 286,230 | ..ocvonee. (5,047) | covoevererereernnrinrines | cevrverieriresiseennens | ceerneeens 4.965] ......... 4.630 | MON... 12/20/2004 | 11/25/2033
126670 QT 8| COUNTRYWIDE ASSET-BACKED CERTIFICATES.......ccoovvumeirnrrirnnns [ s | AFM | 4,171,008 MON...| . 12/15/2005 | 08/25/2034
126685 DX 1|CWHEQHEQLN TR 2006-S2 A-3.......ccoovverieririerierierereesseineninens | eneens | AFM | L 2,460,486 MON... | . , 03/29/2006 | 07/25/2027
12668G AC 6|COUNTRYWIDE HOMES CMO .| .1FM 2,356,043 MON... | v 13,495 | .o 134,954 | 12/14/2006 | 08/25/2036
16165L AC 4| CHASEFLEX TRUST CMO. . AFM ...565,563 565,510 MON... 3,054 30,710 | 05/05/2006 | 06/25/2036
17307G_VJ 4 |CITIGROUP MORTGAGE LOAN TRUST, INC... L|AFM ] .................398,040 | ......100.520| ................400,118 | ...... 398,048 | ...... 398,040 MON... |t 1,976 | oo 19,759 | 08/11/2005 | 08/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities..........coovvrenieiiniines [ e ,012,158 | XXX | 009,763,622 | oo 10,232,572 | oo 4,795,912 XXX... 51,721 552,462 |..... XXX...... | ..... XXX..o.o.
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
07383F 7W 2|BEAR STEARNS CMBS 2005-PW. .| .1FM ....4,876,034 5,130,893 4,894,836 MON... 19,248 232,106 | 03/10/2011 | 06/11/2041
07388V AE 8|BEAR STEARNS CMBS 2007-TO........cc.ovvvune . AFM ..11,482,031 11,087,400 11,461,860 MON... | . 91,183 319,142 | 05/21/2013 | 01/12/2045
173067 EE 5| CITIGROUP COML MTG 2004-C.......ccoorvrmrireerersneineriensesisseesnnin | 1FM | ..............9,928,227 . 10,070,155 9,916,337 MON... | . \ f 12/15/2004 | 10/15/2041
46639N AQ 4| JPMBB COML MTG SEC TR 207......ciivriirririineieiieiieeiseesiesiseenas AFRM | 3,089,988 | .......98.322| .............. 2,949,660 | ..............3,000,000 | ..o 3,088,890 MON... | i 9,159 | oo, 54,956 | 06/14/2013 | 07/17/2045
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59023B AE 4 |MERRILL LYNCH 2006-C1 Ad........covvvirieriiereinninerirerieneneesssnins | v [ [ AFM ] .............8,437,780 | ...... 108.285 ......ccvouee 8,944,341 | .............. 8,260,000 | ....ccvovvee. 8,409,871 5.660 | MON... 26,951 | oo 475,830 | 05/15/2007 | 05/12/2039
617451 CL 1| MORGAN STANLEY CAP 2005-H........coccoserrrerereernrireireeinenseniseenans | ceveees [ AFM Y .............8,024,528 | ... 105.192 [ oo 6,311,520 | ..cc0err..6,000,000 | cooireennc6,019,197 | oo [ e (733) | e [ e [ 5,205 | e 5.150 [MON... | wccvvurennes 26,025 | ..o 316,739 | 11/17/2005 | 11/14/2042
61754) AF 5| MORGAN STANLEY CAP 2007-T.....coovrmrirernrieermniersnsessenssseensnnes | covnees | AFM ] 11,127,500 112.327 ..11,232,700 | ............10,000,000 | ...........11,052,170 | ..cvvovivrvrirvrnrer [ rieieeeed27,613) [ o [ [ e . 5.648 | i 4710 [MON... [ coovrrninen AT,071 | e 571,816 | 06/07/2011 | 06/11/2042
92936Q AG 3|WF-RBS COMMERCIAL MORTGAGE TRUST. OO I . | AFM ] .........9,594,573 | .......99.554 | ..............9,457,630 | .............9,500,000 | ..oo0reerrn9,576,389 | oo [ e (16,242) | e [ | e 3.440 | e 3.200 | MON... 14,524 326,800 | 03/16/2012 | 01/15/2022
92976B BL 5| WACHOVIA CMBS 2005-C22........ovuuiiriniinsisssisssisnsnsssisssnssssssesssnnnes | cvvnne Y AFM 5.070 | MON... 75 942 | 12/15/2005 | 12/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities L XKX XXX [ 273,202 | ......... 2,765,927 |..... XXXwrow [ e XXX......
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
06052Y AD 1 |BANK OF AMERICA AUTO TRUST = CMO......ccvvvveriirernrircernnineirens | i IO AFE] 5,998,162 | ......100.331] ..............6,019,860 | .............. 6,000,000 | ....ccoveueee 5,999,012 | .o | v D03 | i [ [ e 1.030 | 1.040 [MON... [ .ccoovrrirrnn. 2,747 | 61,800 | 04/11/2012 | 11/15/2015
15200W AC 9| CENTERPOINT ENGY TRANS 20 rererens e | v . | AFE] 3,038,438 .3,000,000 ....3,037,396 2.810|AOQ...... 19,179 45,423 | 06/12/2013 | 10/15/2025
254683 AC 9 |DISCOVER CARD EXE TR 2007........cruvmreierermernersierssniesessseeenens | ereee . .| AFE] .. 4,991,050 .5,000,000 | ... ....4,995,227 5.680 | MON... 12,556 282,500 | 09/28/2007 | 03/15/2020
29365K AC 7|ENTERGY TEXAS RESTORATION FUNDING LLC.......cccoovvevereerrnenes | o [ AFE| v 7,331,104 | ......106.961] ..............6,880,801 | ..............6,433,000 | .....ccco.ne. 7,262,296 07/30/2013 | 08/01/2022
43813X AD 6|HONDA AUTO RECEIVABLES OWNER TRUST......ocvomreeernnrineiiens [ s | AFE] . 4,999,717 . ...4,999,841 07/17/2012 | 09/15/2015
446149 AD 8|HUNTINGTON AUTO TRUST. . R I . .| AFE] .. 9,999,859 | ...... 100.728 | . . . ....9,999,920 09/09/2011| 11/15/2016
89236P AD 5| TOYOTA AUTO RECEIVABLE OWNER TRUST.......coosiinmriinninnnnnnens | crvene N AFE] 3,999,620 | ...... 100.527 | ..o 4,021,080 | ..oooirrenns 4,000,000 | ..oooorirenas 3,999,738 04/11/2012 | 08/15/2017
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. ... | crvnrennnead 40,357,950 | ... XXX.oooooo | corvirinns 40,654,811 ...39,433,000 [ ..coconee 40,293,430 . . ....(68,457) 0 0 [ XXX XXX XXX [ e 161,110 | .oooceevnn 696,311 |..... XXX...... | ... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) et 989,716,035 | ... XXX........ ,022,384,333 .981,613,287 | .......... 985,820,228 .(1,041,822) | ........(1,122,214) 731,320 0 [ XXX XXX XXX | s 12,557,137 | ....... 35,849,135 |..... XXX [ oo XXX......
Totals
7799999. Total - Issuer Obligation: .2,878,960,603 .......2,893,871,853 | .......2,691,577,010 | .......2,829,945,607 .(1,582,881) .(18,751,514) 731,320 0 XXX... 35,403,581 | .......94,029,782
7899999. Total - Residential Mortgage-Backed Securities....... SRR POPRTRRTOIRS INRRTOON 611,267,799 | ... XXX.ooioor | cornernand 616,875,313 | .......... 597,503,061 | .......... 608,083,249 | ...oovvivciiiennn0 | i (2,162,897) 0 0 XXX [ s 3,068,246 | ....... 21,772,820
7999999. Total - Commercial Mortgage-Backed Securities..........ccocivuene ..64,578,246 ....65,201,919 ...61,598,705 ..64,437,119 ....(70,651) 0 0 XXX | 273,202 2,765,927
8099999. Total - Other Loan-Backed and Structured Securities..........c.ccoveeen. . ..40,357,950 40,654,811 9,433,000 ..40,293,430 L0 ...(68,457) 0 0 XXX... ...696,311
8399999. Grand Total - BONGS............c.ociuuiiiiiiiiiiciiei s | i 3,695,164,598 |...XXX........ ,616,603,896 | ....... 3,390,111,776 .3,542,759,405 .(1,582,881)] ...... (21,053,519) 731,320 0 XXX... | .......38,906,139 | ..... 119,264,840
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02005N 60 5| GMAC INC SER G 7%....cvuuevrrrereerreisernerieeesseessniseissensns | wvnneins | even | oneernneens 120.000 ..955.004 | i 114611 | oo 0 PSUFE... | 03/01/2009
61762V 20 0| MORGAN STANLEY CALLABLE PFD......c.cccoiniirniinnnniinninne | ceerenes o 21,750.000 543,750 |.. 0 RP3A..... 09/27/2013
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............ 543,750 0 0 0 0 . XXX | . XXX
8999999. TOtal - Prefermred SIOCKS. .........ovvevreeeeeieeeeeseeses s iesseesissses s sseesiesssesiesssssesssssseessessessesssessesssnessssssenssssessensessons | seonsenrensense e DA3T50 [ oo XKoo | ovirierrnnn682,286 | vveoerrinan 543,750 0 0 0 0 .. XXX.... [ .. XXX.......
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Common Stocks - Industrial and Miscell: (Unaffiliated)

00206R 10 2 | ATET INC....oovirircercrirererierieeisseessssssessessesssseesssssssssessesssseesssssssssssessnes | wnnenes | even | ovvenne 1,068,966.000 | ......ocveurrnnee 37,584,845 37,584,845 | .....oovvvvrrnnne 21,741,913 | oo | e 1,924,139 [ ovvereenneinens | s 1,550,001 1,550,001 L 08/21/2012
002824 10 0| ABBOTT LABS ...ttt issssssssens | svisenes 630,000.000 ....24,147,900 24,147,900 | ..ooovovvirinne 10,824,836 | ....ovvvrririierinnns 352,800 | .oovveeierierieeiens | e (7,185,895) (7,185,895) L 07/21/2010
00287Y 10 9|ABBVIE INC .630,000.000 ..33,270,300 33,270,300 9,931,205 I I 1,008,000 23,339,095 23,339,095 u 01/03/2013
00508Y 10 2|ACUITY BRANDS INC ...29,600.000 ....3,235,872 3,235,872 | . 1,811,355 15,392 | oo [ e 1,231,064 1,231,064 L 07/18/2012
00762W 10 7| ADVISORY BRD CO....coourvrerriiriirrieiriisisinsisissssssessessssssessessssssssssssssansne | cnsens ...27,100.000 AT725457 | B3.670 | e 1,725,457 | oo, 863,954 457,448 457,448 | 09/27/2011
00817Y 10 8|AETNAINC.... .337,700.000 ..23,162,843 23,162,843 8,485,143 7,527,333 7,527,333 L 08/02/2012
008252 10 8 |AFFILIATED MANAGERS GROUP.........cccciviiiiiiiernicienineisiesierssssseeninns | seerenes ...18,700.000 ....4,055,656 4,055,656 1,091,916 1,618,136 1,618,136 L 02/19/2013
00846U 10 1 |AGILENT TECHNOLOGIES INC.......coovuivirrerreiiireiierieesiensssesessssrssesiens | eonenens .165,000.000 9,436,350 9,436,350 5,905,296 2,681,250 2,681,250 | 10/18/2012
009728 10 6|AKORN INC 83,600.000 2,058,232 2,058,232 1,061,982 941,336 .941,336 | 03/05/2012
018581 10 8 |ALLIANCE DATA SYSTEMS CORP.......cecvtiirrriririiernnisessiersssissssssssssnens | seerenes ...14,600.000 | .. 3,838,778 3,838,778 1,500,560 1,725,282 1,725,282 | 10/19/2012
021441 10 0| ALTERA CORP.....cevvrirriririerierieeiseesssisensesiessssesssssssssessesssssssssssnsins | evsnenes | oone | eoveevnns 182,210.000 | .cvevrvrcrirnens 5,923,829 5,923,829 3,787,503 (209,433) (209,433) L 06/06/2013
02209S 10 3|ALTRIA GROUP INC.. 628,800.000 ..24,139,632 24,139,632 ..12,313,880 4,382,736 L 11/14/2012
023135 10 6|AMAZON COM INC... s | erenees | een | ereeeniens 52,000.000 | ..ooovvrrvernene 20,737,080 20,737,080 ....12,669,117 7,330,354 L 05/24/2013
025932 10 4| AMERICAN FINL GROUP INC ....cooiiiirririeinrieiieiieeiseesssisessssssessseessnnes | eveeees | ene | eeveesenenns 15,750.000 | coooveonrenrirrinnn 909,090 909,090 | .......... 846,333 13,800 2,141 62,757 L 12/18/2013
03027X 10 0|AMERICAN TOWER CORP 559,900.000 ..44,691,218 44,691,218 28,349,673 162,371 448,945 1,351,435 1,351,435 | 10/28/2013
03071H 10 O|AMERISAFE INC  ooiceesseeeisenesiessessssisessensessnsnsens. | evnnins | even | enensnnens 66,100.000 | ..ooooverncernrinnn 2,792,064 2,792,064 1,872,457 5,288 15,470 910,835 .910,835 L 03/12/2013
03073E 10 5| AMERISOURCEBERGEN CORP........ccccomiiniricriiiiniisrissiissisiiesiesiisiins | coviias ...24,700.000 1,736,657 1,736,657 1,081,277 5,691 21,366 655,380 655,380 L 01/11/2013
031162 10 O AMGEN INC.....oiviririreeieieeieriessiestees s ssssess et ssssssssensnenes | cesseees ...80,000.000 9,126,400 9,126,400 | . 8,635,408 | ...oovvrrirrireirininns 37,600 490,992 490,992 L 10/09/2013
032654 10 5| ANALOG DEVICES......c.ccovumerimrieireiineisesiesiseessesssssssssssssssssessesssssssssssens | evsienes | seee | soeeeenens 382,404.000 | ..ooverrrrrnnne 19,475,836 | .........50.930 | oo 19,475,836 | ..ovvvverrcrirns 2,846,863 | ..oocvvnerirrieireiis 510,840 3,391,923 3,391,923 L 11/25/2008
035290 10 5| ANIXTER INTERNATIONAL INC.......ovvvirimriiririrriinneinsiisenieneseesssiiseiins | cvvieees 5,955.000 534,997 251,088 29,775 | oo 153,996 .153,996 | 10/25/2012
03662Q 10 5[ ANSYSINC....oouiiriircireierieeieeieesssiseis bbb snisensans | eniias ..20,700.000 .87. ..1,805,040 | .... 788,275 | .ooverceereereerieriinens | eevreieeiesiseesenins 411,102 411,102 L 02/29/2008
037833 10 O [APPLE COMPUTER........ciiiiteirieieieieisisse st sessssessessssssssssessesssssnsenses | enens | oees | sonsenenn 260,000.000 | .coooorirnnnaee 145,865,200 | ....... 561.020 | .oovvvreirinn 145,865,200 | ...ooooovrirnnnnen 20,918,639 | oo 3,057,400 8,014,496 8,014,496 L 03/01/2013
042735 10 0| ARROW ELECTRS INC......covvrerirrirrerrrrnnrinerieneneensnssenssensenssessssssssssnenes | seennee | vee | evvneennns16,240.000 | covoivrrcviiiirnnnnnn881,020 | oot 54.250 | oo, 881,020 | .cooovvrrrerircirens 539,839 [ .eovirrirrirerierinens | e 237,210 .237,210 L 11/14/2013
045327 10 3| ASPEN TECHNOLOGY, INC......cccomtiumiirerimrinerieeisseesssisersesessessssisssesaseens | ceveees 2,616,680 1,405,188 [ ..ocvoveircieerienieens | ceveerieeieeiseiseni 886,416 .886,416 L 08/24/2012
045487 10 5| ASSOCIATED BANC CORP..........ccovtverimrrierirrinreiniirerinensenississssinssnenins | vevenne | coee | evvieerrene33,670.000 | covvviiriviriiinnn.... 585,858 | .........17.400 | ..ooneee 585,858 | .......... 404,831 10,278 113,501 113,501 L 07/26/2013
04685W 10 3| ATHENAHEALTH INC......cooiiriiiiieiieeiseisseissise s ssessssssssnnas | creseees ...20,400.000 2,743,800 2,743,800 | . 1,049,580 [ ..oueoueereerireniens | cerrerirseessesinsiseenns | enesiessseessenissinnns | srienienes 1,209,149 1,209,149 L 01/09/2013
049560 10 5[ATMOS ENERGY CORP........cevviriirriiiniinnieissisiensssiessesss s ssssssssesss | seesenes ..17,290.000 | .. 785312 | 45420 | o 785,312 | oo 580,628 21,115 144,373 144,373 | 07/30/2013
053015 10 3| AUTOMATIC DATA PROCESSING INC.......ccorvvereerrrrnerirerirnreseninssiserssenine | evvinees | over | evvrerrnnee 73,000.000 | cooivonivrrenirnns 6,383,121 | ........80.799 | oo 6,383,121 | ....... 62,417 37,920 137,460 | oovooeeecrreens [ e 1,879,331 1,879,331 | 07/07/1977
053611 10 9| AVERY DENNISON CORP.........ccoeviimiiiciiiriiiinisricssissiiesiesissiissssins | coienes . . 711,694 489,951 | ..o 15,150 180,226 .180,226 L 05/28/2013
053807 10 3| AVNET INC....oouveriireieiiierieeiesiseessessssiess s essssssssssssnsns | cevieses ..20,940.000 | .. ...923,663 923,663 617,329 | ....... 335 6,263 247,427 247,427 L 10/25/2013
057224 10 7|BAKER HUGHES, INC......ccosvviirieieiiniineiieeississesississssesssssessesssssssssssnens | cesvenes | snee | woeeeenne 245,000.000 | ..oovooereniinnes 13,538,700 | .........55.260 | ..oocrrrvrirnnns 13,538,700 | ..oovvverrrrinnn 6,484,403 25,249 109,500 2,387,272 2,387,272 L 11/07/2013
060505 10 4 |BANKAMERICA CORP NEW........coimiuiiiirniieineieiiesinsissssssssssssssssnsssssenenss | svsvenes | oee | oveees 1,199,164.900 ..18,670,997 .18,670,997 11,992 AT,967 | oo | e 4,760,685 4,760,685 L 10/14/2010
06846N 10 4 |BILL BARRETT CORP  ....oiviieicierierineeiesiseisenssssssssenssseessssssssssnses | enseins | aven | wneesnenens 25,580.000 | .. ...685,032 685,032 | oo B32,856 [ o | e 152,176 152,176 L 09/24/2013
071813 10 9[BAXTER INTL INC...ocvoiiiieiieiiiieiseieiessssenie s nssssessessssissnsessens | sevvenes | eoee | eovnenenns 240,000.000 | ..ooovrreriienes 16,692,000 | .........69.550 | ..ccovirvririerne 16,692,000 | .coovvrvrvirnne 11,598,548 117,600 451,200 693,600 .693,600 L 06/04/2009
073302 10 1|BE AEROSPACE INC.......ccooiemiriinimerierieseieeississsiessssssessesisssssesssssnss | coveees ...38,700.000 ....3,368,061 3,368,061 | ..overveirernn 2,737,998 | s [ 630,063 .630,063 | 09/23/2013
084670 70 2|BERKSHIRE HATHAWAY INC DE........cooomiiiiirerineineeieeiesesseessssissssensenes | ceveees .305,000.000 ..36,160,800 | .......118.560 | ..cocovvvrrrrernns 36,160,800 | ...oovvverreeernn 27,037,659 [ oo | cerieeineissisnnieni | s | e 6,100,769 6,100,769 L 10/16/2013
09061G 10 1| BIOMARIN PHARMACEUTICAL L....cvvvuuvirririeiiinsiierireriesesseissiessienienes | ceviens ....1,625,085 ...1,625,085 487,410 487,410 L 02/14/2012
09062X 10 3|BIOGEN IDEC INC ..11,182,880 .11,182,880 1,982,610 1,982,610 L 10/09/2013
09063H 10 7 |BIOMED REALTY TRUST INC....cocovviirririireriniirinsieissineienissisessessssssssenens | covvens ..439,229 439,229 (37,126) (37,126) | 07/25/2013
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09253U 10 8| BLACKSTONE GROUP L P.....ccourirriiiiiriicnniersnineiensesssiseeessssssnssssssnsnns. | evvvines | oons | evveees 1,089,100.000 ..34,306,650 34,306,650 B IR 1,166,116 | oo | e 16,442,076 | ....ooovecriivcreens [ e 16,442,076 | ....cocovivrercrranne | I 06/15/2013
097023 10 5|BOEING CO....cccouuvurririrreieeiniseisesiessiessenssssessessssssesssesssessssssssssssssssnens | eosenes | vene | soveevens 137,000.000 | .. ..18,699,130 18,699,130 | ... ..4,736,028 265,780 8,374,810 8,374,810 L 08/29/2003
110122 10 8 |BRISTOL MYERS SQUIBB CO.......coovverireireiinriesiiseississssssesesssssssssesnes | evvienes | ovee | eoeerens 276,677.000 | oo 14,705,383 | .......53.150 | cooorirvrriinne 14,705,383 | oo 10,527,663 | ..o 107,348 | oo [, 1,799,409 1,799,409 L 10/29/2013
111320 10 7 |BROADCOM CORP......cooerirriririiriniierieseieeisisssiesiessessesisssssssessenns | woeeens .750,700.000 .22,254502 | .........29.645 | ..o 22,254,502 | ...ovvorvrinnn 20,681,983 264,308 | .o [ (1,804,865) (1,804,865) | 12/12/2013
12504L 10 9| CBRE GROUP INC.......iiiiirrireiieeineise st essesssssssssssssssssans | coeeens ...85,300.000 2,243,390 | . 1,305,973 [ .oovereircrierinninens | eeveerieeieeiseisnni 545,920 .545,920 L 08/07/2012
12514G 10 8| CDW CORP......covviririieieieriseieiesississ bbbt nsnsans | seesenes ..24,120.000 | ..ooorviireinnn 563,443 | 0023360 | o 563,443 | oo 537,253 | oo | e 26,190 26,190 u 12/18/2013
125509 10 9|CIGNA CORP.. .100,000.000 8,748,000 4,857,836 4,000 3,402,000 3,402,000 L 08/18/2011
12646R 10 5[ CSTBRANDS INC.....covuriirririiiiieiieeiseesssissise s sssssesssennss | eviias ...80,000.000 2,937,600 2,630,188 5,000 307,412 307,412 L 08/14/2013
126650 10 0|CVS CORP 1,080,900.000 77,360,013 25,098,498 25,098,498 | 02/27/2007
127387 10 8| CADENCE DESIGN SYSTEMS INC ... ......1,378,550.000 119,327,271 749,076 749,076 | 10/03/2013
131910 10 1| CAMBRIDGE HEART INC  .ooiiieiscenssreniesnseenssnssssenssssesennns | eoneeies | ene | cervnninns 942,900.000 6,600 6,600 u 09/13/2007
133131 10 2| CAMDEN PPTY TR 7,870.000 4,958 (96,456) (96,456) L 07/26/2013
13342B 10 5| CAMERON INTERNATIONAL CORP.......c.cccrvrrrrnn .460,200.000 27,395,706 .27,395,706 14,401,691 | cooooeieicciieins [ 1,335,979 1,335,979 L 10/25/2013
14055X 10 2| CAPITALSOURCE INC ...42,040.000 604,115 220,293 22,702 285,452 .285,452 | 08/10/2011
143658 30 0| CARNIVAL CORP......ocouiiuiirireireeissie et sssisssians | crseens .110,000.000 4,418,700 3,466,720 165,000 374,000 .374,000 L 08/08/2011
148887 10 2|CATAMARAN CORP 49,600.000 2,502,320 2,519,067 | ..oovvoeiciiniiniins [ (52,377) (52,377) u 09/25/2013
149123 10 1| CATERPILLAR INC DEL......oivuuriririerirreeesenieisessssseeesessssessessessssssens | eoeeens .358,000.000 ..32,509,980 | ........90.810 | .cooovrrrrerianns 32,509,980 729,120 754,229 754,229 L 06/10/2013
151020 10 4| CELGENE CORP ..ottt ssssssssssssessssenes | crseins ...65,000.000 ..10,982,920 10,982,920 | e 5,077,507 | oo | v | e | e 4,996,468 4,996,468 L 06/06/2013
15117B 10 3| CELLDEX THERAPEUTICS INC.....oovvervriiersrieeesisississiesssssessesssssssssessnes | seseess ...30,600.000 | .. ...740,826 740,826 | ...ooooveverierreernn 87,668 [ oo | o 53,158 53,158 | 08/29/2013
16115Q 30 8| CHART INDS INC......evouiirereriieeienieeseessssssssessssissesssssssssssesssessssesssssns | svenees | oeee | eevessesnees 22,700.000 | .oooerrrrirnninns 2,171,028 2,171,028 | oo TAT2,832 | s [ 588,281 588,281 L 03/04/2013
163893 20 9| CHEMTURA CORP........coooviriririieirisiiiesieninessssisssissessessssssesssssisssnsns | wvnnis | even | cvevirenens 20,390.000 569,289 569,289 | ..ovovvierirnrernn 388,834 [ e | e 132,280 .132,280 L 05/08/2013
166764 10 0| CHEVRONTEXACO CORP......ccovvvirimrirerinerieniessseisessssssssssessssssssessssens | ennees | aven | ovvenne 1,039,000.000 | .. 129,781,490 . 129,781,490 | oo 53,927,850 | oo | e 4,052,100 | covoocverrireiienienis | e 17,424,030 | ooonveeericrreens | v 17,424,030 | .ooovvvecicii [ 04/11/2012
168905 10 7| CHILDREN'S PLACE.........cccooisiiiiirieeieieiecieieieississe s ssessssessesssssnsessens | svenies | evee | eveeseenens 13,420.000 | ..ovovveveiireiriins 764,537 | ........56.970 | oo 764,537 | oo 750,183 | s [ 14,354 14,354 L 10/22/12013
171798 10 1| CIMAREX ENERGY CO.....ocvvvurrirerirriresisesssiesiessssssssssesssssssessssssssssssnses | sveenses | avos | evesssesnsond 6,870.000 ..720,732 720,732 3,710 324,127 324,127 | 12/12/2012
17275R 10 2| CISCO SYSTEMS INC.....ivvrrirrireirneineiiesiesisessssiseissssesssessssssssesssssns | eesenes | eone | cvviene 1,663,000.000 | .. ..37,301,090 .37,301,090 | .... 718,930 3,757,205 3,757,205 | 12/11/2013
172967 42 4| CITIGROUP INC.....oovvirirriieiirisiienieneeeississsiiesisesssessssisssssessssssensss | evvenes | vone | vovereenns 805,000.999 | ..o 41,948,602 | .......52.110 | oo 41,948,602 | ....ccoovvvrunnns 30,207,071 | .oovvrcriericiiiins 26,400 | oo | e 7,649,422 7,649,422 L 10/15/2013
177376 10 0| CITRIX SYSTEMS INC....evvuiverierirrireeineieisesiseessesssissessesssssssessssenne | evvienes | cene | eonerenes 170,000.000 ..10,752,500 10,752,500 11,405,653 | o [ (653,153) (653,153) L 11/13/2013
191216 10 0| COCA COLA CO....vvuirrieriniicierisiesiessssiesssssessesssissssesssssssnssssesssnses | sneenes | oons | evveees 1,516,000.000 | .. ..62,625,960 62,625,960 | ... ....14,569,083 |................12,900 | ..cooeenene 1,664,320 | ..o | e 7,548,419 7,548,419 | 12/04/2013
194014 10 6| COLFAX CORP......ccotrimirmerierireercnineriesiesisessesssssssessssssssssenssssssssssnsns | ennnes | even | eneeseeens 28,000.000 | .ooooveriirnrinns 1,783,320 | .........63.690 | oo 1,783,320 | oo 986,622 | ..o | e 653,520 653,520 L 03/16/2012
194162 10 3| COLGATE PALMOLIVE CO....c.evuiiiriirreiiirernrisceesierssisiesiseeesssssessssinens. | coveens 233,400.000 ...15,220,014 15,220,014 | . 2,023,927 47,066 310,422 3,020,196 3,020,196 | 01/15/1996
20030N 10 1| COMCAST CORP CL A.....ovtvurerrriirierirrisseissssessessenssssessssssssensessnsess | evneenes | even | ceveenenes 715,000.000 | .oovvvvrrerncene 37,154,975 37,154,975 | ..ovveenne 26,251,615 | ..covvoriericeinins 387,075 9,129,371 9,129,371 L 09/09/2013
200340 10 7| COMERICA INC......ccoorrereireiineineriesiesiseesssessessesssessssessssissessesssessssessnnes | avenees | oeee | eeveesennens 17,870.000 | cooovevnrerirerin 849,540 | ........47.540 | oo 849,540 | ..oovvvrerernns 560,130 3,038 11,794 307,364 .307,364 L 01/18/2012
201723 10 3| COMMERCIAL METALS CO ...coovvviriieriiscierisiseiesississsssiesssssseessssssseses | seeseres 576,197 19,358 220,605 .220,605 L 12122012
205944 10 1| CON-WAY INC.....oosirrrerirrerersniseriesisesesseesssissessesssesssessesssss s ssesssnsssenss | sessnses . . 521,684 6,292 185,328 .185,328 L 11/14/2013
212485 10 6| CONVERGYS CORP.......ccooirimirriiniiieiieeisessessssssesssesssssisssssssssssssesssnns | aveeees | ene | evveesesnnns 35,410.000 | .ovoovrvrriiriirnnns 745,381 | .........21.050 | oo 745381 | oo 471,150 [ i 6,012 123,440 123,440 L 12/20/2013
21925Y 10 3| CORNERSTONE ONDEMAND INC.......ccorivmmremeriermmensenisesesseeiessssesieserenes | cevven ...64,100.000 .. 3,417,299 3,417,299 | . 1,213,328 [ oo | ceviereneesssinsnenis | e | e 1,524,426 1,524,426 L 08/17/2012
228227 10 4| CROWN CASTLE INTL CORP......coouurerreieirerineissssisessesssessssisseesssssssssens | ceiseees .163,353.000 211,995,011 | 173430 | e 11,995,011 | 10,802,249 | ..cooueorierieiieeins [ e 455,946 455,946 L 10/23/2013
229678 10 7| CUBIST PHARMACEUTICALS .....ccovvvmivirirriiirinnriesiereeeississisesiesiinens | cvveees 576,104 | ..o 264,110 .264,110 L 03/07/2013
23317H 10 2|DDR CORP 528,593 4,379 (29,990) (29,990) | 12/04/2013
233377 40 7|DXP ENTERPRISES INLC ..ot eessssississssens | cvvienes 1,657,139 [ oo | eerieeiseisensisnsieenis | eeriesssissssissienns | i 1,672,141 1,672,141 L 02/28/2013
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235825 20 5|DANAHOLDINGS CORP........cocovririrniitirerisisseresierssssiersssisesessssssssesssessnns | seesenes 684,346 455,912 5,782 101,219 101,219 | 10/31/2013
235851 10 2| DANAHER CORP.......ccoviimiririeitneeneiseisesiesssess s ssssessesssssssensns | cesseses . ..5,867,200 | .... .930,246 7,600 | oo [ e 1,618,800 1,618,800 L 09/26/2000
242370 20 3|DEAN FOODS CO  .oooiiiiirriineieiieeieeeeissisessssssesessssssisssssssssesssens | avesenes | ene | evveesesenns 39,425.000 | .ovoovvvrriiciirns 677,716 | ... 17.190 | o 677,716 | oo 806,626 | ......cvvrrereirriiinins | e (128,910) (128,910) L 10/22/2013
244199 10 5| DEERE & CO...oouvirrirriiiieiiierieseesisiss et ssssssesisnens. | cveenes .12,786,200 .938,953 278,600 687,400 687,400 | 10/07/2008
24661P 10 4 |DELCATH SYSTEMS INC ....ooiiirieiiicrineineeissiseesesiesssessesisseissssssssses | caeesa 129,000 [ oo | e (48,750) (48,750) L 06/08/2010
252784 30 1 |DIAMONDROCK HOSPITALITY ...covverveieiereiieieiecsseiesevensesessssssessssinsenes | vnenes [oes | ererennnn.60,440.000 | oviirieiienen....698,082 | 1o 11.550 | cooiiiiii.698,082 | oie010666,533 [ e 31,549 31,549 L 11/15/2013
254423 10 6|DINEEQUITY INC 4,628 87,319 87,319 L 10/23/2013
254687 10 6| DISNEY WALT CO....ovvrmiririiieieriisissieisssseiesssiesesse st sssssessenssines | seesenes ,500.000 443,330 | .oieieerenn251,625 | oo [ e 10,882,865 | ...vovveereriirriniins | e 10,882,865 | ...ovvvvvriiieriniinn | I 08/07/2013
25470F 10 4 |DISCOVERY COMINICATIONS ......ccoviverierieinireeriesniersenesseesssssesssseneseess | eoneeins | even | ceverenes 185,000.000 ..16,727,700 16,727,700 | ..oovvverrrnrren 13,568,989 | oo [ 3,158,711 3,158,711 | 06/12/2013
25746U 10 9| DOMINION RES INC VANEW.......oivuiiriiniierieriieeisseiseisssssssssssssesessennns | evneenes | evn | ceverneens 160,000.000 ..10,350,400 .10,350,400 ..4,321,346 360,000 2,062,400 2,062,400 | 02/14/2003
263534 10 9| DU PONT (E.L) DE NEMOURS.......ccostiriimiiiniieriresisnsisnsisssssesessssssesssansnas | svveses 280,000.000 ....18,191,600 18,191,600 13,786,617 498,400 5,600,000 5,600,000 L 09/04/2012
265504 10 0| DUNKIN BRANDS GROUP INC.......covvvrmririerriiimeriereieesenisseesssssssssensens | seenees | eee | eevesennens 73,500.000 ....3,542,700 3,542,700 3,099,789 34,162 442,911 442,911 u 08/01/2013
268648 10 2|EMC CORP/MASS. .......1,620,000.000 ..40,743,000 40,743,000 324,000 (54,059) (54,059) | 06/12/2013
269246 40 1|E*TRADE FINANCIAL CORPORATION.......ccvtvumivmerimerirrerenineesserienssenssens | evvnees | eee | eeveernnens 45,220.000 ...888,121 888,121 | oovvcvrerreeeennid9B,175 [ s | e 391,946 .391,946 L 05/23/2013
278642 10 3| EBAY INC....cooiiiriiiriieiiciieeieisse s sssnssesssessssissssssssnns | evnienes | nene | soeeeenens 370,000.000 ..20,300,050 20,300,050 19,212,708 | oo [ eeeeieeiseisesinsinens | eeeeessesssesiseessssins | aeeeseiis 1,087,342 1,087,342 L 12/04/2013
278865 10 O|ECOLAB INC . .164,600.000 .17,162,842 17,162,842 867,198 45,265 151,432 5,328,102 5,328,102 | 11/17/1994
281020 10 7| EDISON INTL...oucieuiirrerimeineeseriessssessesssseesensssssssssesssssssssessssssssssssssenssssssns | evsnenes | snne | soveevnnns 100,000.000 ....4,630,000 4,630,000 | . A738,640 [ ..o | e (108,640) (108,640) L 10/15/2013
285512 10 9[ELECTRONIC ARTS INC......cooitiririiiiirniieiinieieisssiesesisessssssessssssessessssines | seereres ...22,050.000 505,827 | ..0022.940 | oo 505,827 | cooevvreeirerieinns 383,157 | v | e 122,670 122,670 L 04/17/2013
291011 10 4|EMERSON ELEC CO......oovvrmremeimerierireeesseesssisessesssessssessessssssssesssssssssssenes | seseees .380,000.000 | .. ..26,668,400 26,668,400 10,820,274 630,800 6,543,600 6,543,600 | 08/05/2009
29362U 10 4 |ENTEGRIS INC......coouiirriiriierierineiseeissiesienieeesessssisssnsessssssssessssssssssns | snseis | aven | eneesenens 60,700.000 | ..coovrerncrrrrirnens 703,513 | 111590 | o 703,513 | oo 533,899 [ oo | e 139,938 .139,938 | 01/28/2013
30219G 10 8|EXPRESS SCRIPTS HOLDINGS CO......cocvvviivirririiienieirienisenssnesssisensnens | coveees | oee | cevrereansd 461,571.000 ..32,420,747 . 32,420,747 | oo 19,791,693 [ oo | e 5,823,006 5,823,006 | 10/02/2013
30231G 10 2| EXXON MOBIL CORPORATION........ccouurerermmrinerseriersenisseesssessessssssnsssnns | seereies | eee | crveene 1,479,898.265 | .. 149,765,704 | ....... 101.200 149,765,704 | .0 30,207,408 | oo | e 3,640,551 | oo | e 21,680,510 21,680,510 L 06/28/2010
31428X 10 6| FEDEX CORP......ccovviiiiirniiirnniieissesesis st ssssisesssssssssssssssensnns | vvvenns | ave | ceressees 280,000.000 | ...ccoveveirnan 40,255,600 | ......143.770 | .oovrrrrcrnn 40,255,600 123,200 | ..o | e 14,574,000 | ..o [ e 14,574,000 |...coovvvirirercrcenne | I 08/02/2011
317485 10 O|FINANCIAL ENGINES INC  ...oovvvirieriiiieiieceseeenisiseesssssessensssesssnenas | cevneees 4,453,668 4,453,668 | . 1,606,119 3,205 9,615 2,599,873 2,599,873 L 03/04/2013
33582V 10 8 |FIRST NIAGARA FINL GP INC.....ovouiiererirrireeineieiiesieeisseesssiseisessesesenes | evien . . 821,457 | 1110620 | oo 821,457 | oo 805,027 | ..o 22,275 176,888 176,888 u 10/22/2013
343412 10 2[FLUOR CORP ot sisssssessessssssssssssssenes | cveviees | oee | veveeneiinns 70,000.000 | .oooeverrirnninns 5,620,300 5,620,300 | . 5,278,355 4,800 | oo 341,945 .341,945 | 12/11/2013
345370 86 0|FORD MTR CO DEL......oevuiinierriieineinereesiiessesisseessessssssssssesssseesssssssens | seeeens | eee | eoneens 1,620,000.000 ..24,996,600 | .........15.430 | oo 24,996,600 | ...ooovvrrrrinne 17,063,605 620,000 3,760,210 3,760,210 L 11/07/2013
34964C 10 6|FORTUNE BRANDS INC JSUTRTRURSIRTUURRURIEN DUPPORPOR IVOUR ISV 67,500.000 | .. ....3,084,750 3,084,750 2,681,244 10,320 403,506 403,506 L 11/19/2013
35671D 85 7 |FREEPORT-MCMORAN COPPER .......cccoveumirimirerierineniesiseesessssssnensenes. | evneenes | even | cevernenns 240,000.000 | ..ooovvonriririne 9,057,600 9,057,600 7,810,926 | .ooovvoreireiieercnins A77,500 | oo [ e 1,194,750 1,194,750 L 06/11/2013
36467W 10 9| GAMESTOPR CORP.......cooiiiiiriciiieinsicienisseis s | coiines ..416,247 416,247 159,554 | oo 9,295 204,237 .204,237 L 08/31/2012
364730 10 1| GANNETT CO..ooreriririrrirriaeesssiesiesssesessesssesssssssensessssssssssessssessesssesens | covseees . 1,006,312 ...1,006,312 684,957 5,784 13,880 236,038 .236,038 L 12/19/2013
366651 10 7| GARTNER GROUP INC. - CLA.....ccovtirerineenrrnninernerinsrisenssssisssnnsnsensnees | evevnees | oeee | eeveerennsnn21,300.000 | cooivoiivcninens 1,513,365 1,513,365 1,209,535 [ .oovereererrnrinniinens | ceveersenieeisessnni 303,830 .303,830 L 06/24/2013
369300 10 8| GENERAL CABLE CORP DEL NE.........ccooimmiiiiiiieirniinsisesissesssssnsissssns | cvvenes ...563,054 563,054 10,338 (19,145) (19,145) | 06/28/2012
369604 10 3| GENERAL ELEC CO.....ccovvvreirierierineerenissisesissssessessssessessesssssssensnees | seenens | ovee | eoneees 2,195,750.000 | .. ..61,546,873 61,546,873 | ...cccvvvven. 16,319,025 | ............. 483,065 | ............ 1,668,770 | ..ovvernvererrrerreninee | e 15,458,080 | ....oovvurrrerierienes | v 15,458,080 09/15/2008
37045V 10 0| GENERAL MOTORS........oiiiiimrirriirneiseiiesisneissssssssssesssssssssssssssssssesssesssans | conveee | eone | coneinesiinnns 4,563.000 | .oovovirriieiis 186,490 | .......40.870 | cooovrviriiciririnns 186,490 | cooovvverreniienenn 16,894 | oo [ s 54,939 54,939 04/21/2011
37045V 11 8| GENERAL MOTORS.. 2129138 | e 13,989 [ | e 48,271 48,271 04/21/2011
37045V 12 6| GENERAL MOTORS.. 095,879 | e 13,959 | [ 44,083 44,083 04/21/2011
372470 10 6| GENWORTH FINANCIAL INC  ...coiiinieeierireeriesiesieseesessessenses | cvveees ...60,090.000 933,198 | ..o 15.530 | o 933,198 270,184 270,184 08/13/2013
375558 10 3|GILEAD SCIENCES . .360,000.000 ..27,036,000 27,036,000 | . 5,469,002 ..13,815,000 .13,815,000 05/02/2006
38141G 10 4| GOLDMAN SACHS GROUP INC........coviiiimiieriiieinrisseresinsissnsessissssssnens | ovveenes | eve | cereriees 210,000.000 37,224,600 | ......177.260 | coooovrovrrriinens 37,224,600 | ...ocovovverrene 18,314,765 115,500 420,000 ..10,437,000 10,437,000 07/23/2012
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38259P 50 8| GOOGLE INC......oooiiiciiriiiiiriisiieieeiisniss e | e ..84,053,250 84,053,250 | ..oviirinierrnni 26,536,746 | oo | e [ | s 30,999,750 30,999,750 L 05/25/2011
387328 10 7 [GRANITE CONSTRIINC.....coovirrieieririresisieeesssisssssssessssssssessssssssssssesssnsns | sesseses ...546,388 546,388 4,061 81,643 81,643 | 06/25/2013
388689 10 1| GRAPHIC PACKAGING HLDG CO.....c.ovevrverrriernrinrirerinersisensisessnsneniennne | veveres | eoee | eererrnnnni88,820.000 | wovoiinciriviirnnnnd 852,672 | ...000ei9.600 | ooiviiiiriiiinn 852,672 | oo T20,821 [ i | e 132,251 132,251 L 11/06/2013
40171V 10 0| GUIDEWIRE SOFTWARE INC 3,253,341 3,253,341 2,466,697 | ..oooverrirririiniiins | s 825,522 825,522 | 11/27/2013
402635 30 4|GULFPORT ENERGY CORP........ccocvvmrvrnrirerireenns 2,051,725 2,051,725 1,243,796 [ .oovercircererieninens | ceveeriesieeisessnni 568,829 .568,829 L 11/22/2013
40418F 10 BHFFINC oo | eeraens 2,456,775 2,456,775 1,513,557 | v e [ | e 1,033,247 1,033,247 | 02/19/2013
412822 10 8|HARLEY DAVIDSON INC 2,201,832 2,201,832 1,738,665 6,678 13,356 463,167 463,167 L 03/11/2013
413875 10 5[HARRISCORP .ot esssienns | seerenes ..736,496 | ........60.810 | .cooiviiiiiis 736,496 13,595 186,279 .186,279 L 11/06/2013
42217K 10 6|HEALTHCARE COMP  ....oiiiiiiiricriericeieie e eesensssssessssssssenes | cvineees ..12,856,800 .12,856,800 612,000 | ... [ e (1,802,564) (1,802,564) | 11/08/2013
42222G 10 8|HEALTH NET INC 24,610.000 ..730,179 102,092 .102,092 | 03/07/2013
42330P 10 7 |HELIX ENERGY SOLUTIONS GR.......contirirrriniriierniieeesisissssssssssssessenes | seeseres ...19,350.000 LA48.533 | 53,186 | e | e (4,653) ....(4,653) L 03/08/2013
428236 10 3| HEWLETT PACKARD CO......cooosvvoerosernriesiesisseisssssssesssesssesssssssssssssisens | eveenns | oene | seesinens 240,944.995 ...8,741,641 ...6,741,641 133,580 3,308,175 3,308,175 L 01/04/2001
437076 10 2|HOME DEPOT INC .410,000.000 ..33,759,400 .33,759,400 319,800 2,371,640 2,371,640 | 08/20/2013
438516 10 6| HONEYWELL INTLINC......cvvvuiremiieriicirseississiesssessssssssssssssssssessssssssnnes | svsenes 325,000.000 ....29,695,250 29,695,250 527,550 8,745,494 8,745,494 | 10/18/2013
445658 10 7|HUNT J B TRANS SVCS INC.....coooviiiririeiieeiseiseissesiesissesssissensssins | ceienes ...1,546,000 800,300 | ..ovvvrerirriinrirns 12,000 351,800 .351,800 L 12/14/2010
446150 10 4|HUNTINGTON BANCSHARES INC ..859,815 526,125 4,778 16,038 290,466 .290,466 | 11/14/2012
447011 10 7| HUNTSMAN CORP......coorrimeimiieiiineeieeisesiseesesseessessessssesssssssssessesssesens | cesneees ..892,488 614,679 4,535 13,295 287,979 .287,979 L 08/13/2013
45168D 10 4 |IDEXX LABS CORP........ccomiiiiirrireiineiseissssessiessssssisssisssssssssesssssssssisenssns. | sreseens ...50,160.000 5,335,519 1,881,947 [ oo | e 851,435 851,435 L 05/29/2013
452308 10 9| ILLINOIS TOOL WKS INC......ccorriuirmrirrireereeiseisesiessssssessssssssssessesssens | ceveees .170,000.000 | ...................14,293,600 | .........84.080 | ....ccoorrrerrrns 14,293,600 265,200 3,955,900 3,955,900 | 07/21/2010
45765U 10 3 |INSIGHT ENTERPRISES INC......cooviureeiriierierieeineerssiseisenssssssessssissesas | evseins | even | eoneevenens 17,870.000 | coovvvvvvrvrerrnerrenb05,828 | 10022710 | oo 405,828 | ...ooerrireierernn 224,825 [ e | e 95,426 95,426 L 08/23/2012
458140 10 O|INTEL CORP....oovirrirriteirit et ensenins | criienes 890,000.000 ....23,099,950 23,099,950 . 801,000 ...4,739,250 4,739,250 u 10/27/1981
459200 10 1|INTERNATIONAL BUSINESS MACHS........ccocosierrineirneriinnineriesineisseineeins | ceveees 323,200.000 ....60,622,624 60,622,624 B I 1,195,840 [ ..oovooceririnriniis ..(1,286,336) (1,286,336) L 01/10/2006
46120E 60 2| INTUITIVE SURGICAL INC......cooivririiernniscirerinnisinsiersssssienssiseessssissssens | evneins [ ver | eovsveennns 23,500.000 | oo 9,025,880 9,025,880 | ..ovoveiieerend,629,658 [ e [ (2,513,984) (2,513,984) L 03/15/2013
46625H 10 0| JP MORGAN CHASE & CO.....covumvirrirrerrinerieriessiessssesssessssssessessssssnnes. | wnseees | even | ovveens 2,244,950.000 131,284,676 ...131,284,676 3,029,132 32,384,193 32,384,193 L 05/13/2013
466313 10 3| JABIL CIRCUIT INC.....ovivuiiriirrireiineie e ssesssessssssssssssssssssns | aveeees | ene | ceveesenenes 29,200.000 | .. 509,248 509,248 9,344 (61,260) (61,260) | 01/25/2013
478160 10 4| JOHNSON & JOHNSON.......coouivurrirrirrirriierieneriesisenisssessssesessesssesessssssnees. | seveens | vee | woveees 1,116,900.000 | ...cooovvvereve. 102,296,871 102,296,871 2,892,771 | oo | e 24,002,181 24,002,181 L 09/14/2012
48020T 10 1 [JONES GROUP INC......oooiierririieineiieriesesneesssiseisessesssessssssseesssssssssnss | oasisa ...42,750.000 ...639,540 ..639,540 487,325 7,793 149,892 .149,892 | 03/11/2013
489170 10 O[KENNAMETAL INC......ooooiiiiiiriiiirienieisisessssssiensssisssessessssssssesssnssssenss | seesenes ...14,100.000 ...734,187 734,187 BT4.625 | ..o [ 59,562 59,562 | 12/18/2013
50076Q 10 6 [KRAFTFOOD INC ..o siessessseessssssessesssssssenss. | ovvennes | eone | evvneenns 146,733.020 | ..ovvovrvrcrirens 7,910,377 7,910,377 4,075,980 | ...ooreerriririeris 238,768 3,819,757 3,819,757 L 03/15/2013
501889 20  8|LKQ CORP.......coviuririiiiineiieiiesiieeseeie sttt | criienes 3,003,770 3,003,770 2,720,273 | oo | e 283,497 .283,497 L 08/29/2013
502175 10 2|LTC PPTYS INC....oveoieiiriiiieriesieeeseeissisenie s essssssssssessesssessenssnenns | cvvneees 805,877 | ......35.390 | oo 605,877 16,475 (121,973) (121,973) | 11/19/2013
512807 10 8|LAM RESEARCH CORP.........cccoosrirrinrrnerierineirnseinsisenssesissessssssssesesssnsses | aevvenne | eoee | eevrnennnsns13,930.000 | covoovvnceincirnniinns 758,489 | .........54.450 | oo 758,489 | .oooovereiiereenenD38,027 | oo | e 255,198 .255,198 L 08/01/2012
521865 20 4 |LEAR CORP......ccoiiiiiiiririricisisiesi et snsesssssns | eersnes ...10,945.000 ...886,217 886,217 6,932 373,553 .373,553 L 10/31/2012
526057 10 4|{LENNAR CORP.......oevmririrnieiinissineiiessisessessssisessssssesssssesissssssssnsssns | cevneees .530,000.000 ..20,966,800 .20,966,800 58,000 | .ovouvverrirerireererins | cereneinn 1,105,260 1,105,260 L 11/08/2013
53219L 10 9|LIFEPOINT o ssssssnssssnsns | sveenes | ene | cvveesenenns 15,010.000 | covveveriirrireniinns 793,128 | .........52.840 | oo 793,128 | oo BB8,664 [ oo | e 181,086 .181,086 L 05/24/2013
532457 10 8| LILLY (ELI) & CO..uvruveuirerierireceieiseiiesiessessesssssssessessssessensssesensns | cvvseees 200,000.000 ....10,200,000 10,200,000 ..8,569,060 392,000 336,000 .336,000 | 08/09/2012
548661 10 7|LOWES COSINC.....cverriirrcrieeineiseniseisessesiesssseesssisssssesssessssessssssssssns | cesvenes | nnee | soeeeenens 313,200.000 | c.oovevrvrirnnne 15,519,060 15,519,060 | ... ..2,000,788 212,976 | oo | e 4,394,196 4,394,196 L 02/18/2000
55306N 10 4| MKS INSTRUMENT INC.....cooviviirirririiininerierieneeesseiessiiseniesesssesesiassinns | cvvnees ...14,450.000 ..432,344 432,344 | . 362,008 | ... 9,248 59,823 59,823 L 03/22/2012
55616P 10 4|MACYSINC .560,000.000 ..29,904,000 .29,904,000 | .... 23,493,504 140,000 244,500 5,660,096 5,660,096 | 10/11/2013
556269 10 8|MADDEN STEVEN LTD ...50,350.000 ....1,842,307 21,842,307 | s 992,124 | ..o | e 423,444 423,444 L 08/24/2012
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575385 10 9[MASONITE CORP.....covviririiitircriiriesie et esssienns | seerenes [ [T 223.000 | oo 13,380 223138 | [ 6,021 6,021 | 06/12/2009
575385 11 7| MASONITE CORP.......ocooiririeririiiiserierieseeeseeissssessesssessessssssesssssens | ceveees 1,082.000 7,574 17,325 | oo | s 7,574 7,574 u 06/12/2009
575385 12 5| MASONITE CORP........ccoriiirririiiinsiiesies s issssssiens | cvieses 811.000 9,732 | 012,000 | oo 3732 | 87,940 | ..o | e 9,124 9,124 u 06/12/2009
57636Q 10 4| MASTERCARD INC........covvirririiiniinirierienineeississsiesieseesessesssssssesiesenenes | coviens ...22,000.000 ..18,380,120 ..4,465,564 46,200 | ..o | s 7,571,960 7,571,960 L 06/30/2010
580135 10 1| MCDONALD'S CORP......ccotruurinrirrircerseisnersessesssessssississssessssssssnssssenas | ceineses .419,600.000 ..40,713,788 . ..9,055,665 5,943 | .o 1,309,152 3,700,872 3,700,872 L 10/07/2004
58155Q 10 3 [MCKESSON CORP........cooviiriiireririeiriisissssssessssiessesssesessessssssssessesssssses | ossnns .100,000.000 ..16,140,000 | ....... 161.400 .16,140,000 6,672,970 24,000 84,000 | ..o | e 6,444,000 6,444,000 L 08/05/2011
58463) 30 4|MEDICAL PPTYS TRUST INC 45,610.000 ..557,354 659,283 9,578 7,916 (101,929) (101,929) L 11/20/2013
58471A 10 5| MEDIDATA SOLUTIONS INC......coosvumiiiriiniiiciienirinsissisesiesiseinsissiis | coviia ...83,000.000 5,021,666 1,685,497 | ..o | e 3,395,281 3,395,281 L 11/02/2012
585055 10 6| MEDTRONIC INC......ooovvirirririeiirierieniesieesseissssessessesesessssssessesiens | ceveees .126,040.000 7,233,436 4,223,669 | ..o 136,123 2,063,275 2,063,275 L 07/14/2010
587118 10 0| THE MEN'S WEARHOUSE INC ...14,770.000 ..754,452 469,039 2,659 7,864 297,862 .297,862 | 02/27/2013
58933Y 10 5[MERCK & COINC.....ovvoiiiiiiieiiecieiseississ s | evisans 256,857.000 .12,855,693 3,209,052 113,017 441,794 2,339,967 2,339,967 L 11/06/2009
59001A 10 2| MERITAGE HOMES CORP.........covimruierieenermenisssessssessessessssssssnsesssssens | svevsees | eee | ooverneninns 15,350.000 ...736,647 736,647 AAB,429 | ..o | s 158,989 .158,989 L 04/16/2013
594918 10 4|MICROSOFT ..1,883,200.000 ..70,450,512 .70,450,512 1,826,704 20,150,805 20,150,805 | 06/05/1989
595112 10 3| MICRON TECHNOLOGY INC 17,747,348 | oo 11,207,962 | e [ e 6,525,378 6,525,378 | 08/27/2013
59522J 10 3| MID AMERICA APARTMENTS COMM ....ccooviiiiriireineineiienieeiiseisseiseins | evens ..586,141 15,505 (41,080) (41,080) L 11/20/2013
60855R 10 0| MOLINA HEALTHCARE INC 496,925 | e BTAAB2 [ s | e 22,743 22,743 | 12/02/2013
609207 10 5| MONDELEX INTL INC NPV A.....ccouiimirirrmeeierieeseessssssssessesesseesssssssssses | ceveees .513,200.000 | .. ..18,115,960 .18,115,960 205,280 8,763,447 8,763,447 L 02/01/2013
610236 10 1|MONRO MUFFLER BRAKE INC........ccooviiirrirriieineirisrieseineesssiseisssssssiens | eveenes | ene | cvveererenns 54,700.000 | ..ooovveiieriinns 3,082,892 3,082,892 | oo 2,571,073 | 8,017 [ 511,819 511,819 L 11/19/2013
61166W 10 1| MONSANTO CO NEW......ovirmrirreierimrireinerisssiessensssesssssssssessensssesssnnns. | cesseees 290,900.000 ....33,904,395 33,904,395 157,650 | ovvvrereeericrirenis [ e 4,530,502 4,530,502 L 12/05/2013
62010U 10 1| GENERAL MOTERS ACCEPTANCE CORP.......coscumrimermerineernenrseenseeiinenes | eevvern | veen | cerneeinneinn 1,146.000 | .ovvooerireriennnes 36,844 | .......32.150 | i 36,844 | .o | e | s 12,549 12,549 u 06/12/2012
628530 10 7|MYLAN LABORATORIES INC............. 2,933,840 | . 1,435,984 [ ... | et | e | s 1,076,192 1,076,192 L 12/05/2012
62944T 10 5 NVRINC...cooiriiiririreierierineieeineiensssisessssssessssssssssnsssssssssssssssssssnssss | ennene | aeen | evevneernnnensen818.000 | wovviivviierinnnnn.834,074 | ....1,026.010 | covonvvcercirennd 634,074 | oo A34,118 | s | e 63,943 63,943 L 07/24/2013
637071 10 1 |[NATIONAL-OILWELL INC oo | crevaees 32,686,194 | ..coovvcrcinn 15,631,874 | ..ooooiiciiriee 350,603 | ..o | e 4,508,041 4,508,041 L 07/31/2013
64118Q 10 7 [NETSUITE INC.....couiverieiireeieeereeisise et ssesssessssessssnsssssssssnns | sosvens 3,719,022 ..3,719,022 T81,393 | oo | e | e | e 1,289,492 1,289,492 L 11/05/2010
64125C 10 9 |NEUROCRINE BIOSCIENCES .......coosiimiriiieiieeieirseiseissssissisensesesseens. | coeeeens 346,514 557,075 SO T (210,561) (210,561) L 08/29/2013
654106 10 3| NIKE INC ... ssiesssssenies | cvvienes 326,800.000 ....25,699,552 25,699,552 3,197,944 78,432 274,512 | s | s 8,836,672 8,836,672 L 08/23/2000
655844 10 8| NORFOLK SOUTHERN CORP.........coosierririnerierinsirensseissssessssssssssssnss | evvenes | neee | eoveeenens 393,400.000 ..36,519,322 36,519,322 21,260,910 692,536 10,523,963 | ..o | s 10,523,963 | ....ovvvrrirrireiins [ 06/17/2013
666807 10 2| NORTHROP GRUMMAN CORP........ccovurmrriririrnriernniciersssesssssssssssssensssnns | sveveres | wree | eonveneens 159,400.000 | .. ..18,268,834 18,268,834 | ... ..6,782,772 379,372 ...1,496,582 7,496,582 | 12/02/2003
670346 10 5| NUCOR CORP.......coourrerieririiineriesiseesensssesessesssessesssssssssssssesssessenes | svenees | oeee | evvessenens 15,000.000 | woooevnrinerrerinn 800,700 | .........53.380 | .oovorrrrrrrririn 800,700 | oo 467,054 | ..o 22,050 153,000 .153,000 L 10/17/2008
674215 10 8| OASIS PETE INC NEW......coiiiiiiriiicieieissiessiceenise st | seeseees ...35,400.000 1,662,738 1,662,738 | . 1,071,077 [ oo | e 537,018 537,018 | 06/30/2011
676220 10 6| OFFICE DEPOT INC......iviuirimrieieireiceinineniessesssesssenssssesesssesssessenssenens | covneees .151,440.000 | .. ...801,118 801,118 | oo 628,260 | .....oocverrerceerinens | e 260,284 .260,284 L 12/18/2013
678026 10 5| OIL STSINTLINC.....oiuiererierineireeiseiseiseesesessessesssseesesssssssessessssssssessns | crsvenes | neee | woeeeenns 125,000.000 | .coovverrirnes 12,715,000 12,715,000 | c.oovvvecrrcrirs 8,882,272 | cooouvieieieriiniiins | e | e | s 3,772,500 3,772,500 L 11/07/2012
679580 10 0 |OLD DOMINION FREIGHT LINE.........c.ccocoiurireriiereieieieeissieseieisssesesssssnienes | creveens ...48,757.000 ....2,585,096 2,585,006 | ..o 585,807 | v | e 913,706 .913,706 L 06/21/2011
681919 10 6| OMNICOM GROUP INC......cooerirrireeirieimerieseeeseesseisessessssessessssessensas | ceseees .433,100.000 | .. ..32,209,647 32,209,647 6,372,676 7,480 604,650 | ..o | e 10,143,874 | .oooovvcrerreens | v 10,143,874 | oo [ 10/16/2013
682159 10 8| ON ASSIGNMENT INC.......covvrrrinirnriieeineirssnineieenieniseessesssssiesssesssessenns | eveveees | oeee | severeenn 102,640,000 | oo, 3,584,189 3,584,189 | . 2,296,467 | ..o | e | e | i 1,187,583 1,187,583 L 10/14/2013
68389X 10 5[ ORACLE SYSTEMS.......ovtuirirriieieiiestiesiesssssesesssssiessesssesessssssssssssens | covvens ..44,937,135 44,937,135 | oo 315,380 281,885 5,802,129 5,802,129 | 09/18/1991
693475 10 5|PNC FINANCIAL SERVICES GROUP.........cocoumrvmrireineirnseississiseesessseenns | ceveees 8,533,800 | . 6,102,294 189,200 2,119,700 2,119,700 L 11/07/2012
69349H 10 7 |PNMRESOURCES INC......cocovviiririiiiriniiverieriseenenissisesssesisssssenssnens | evnenes | even | ceereenerenn30,740.000 | v 741,449 | 11024120 | i T41,449 | i, 532,088 17,721 93,327 93,327 | 07/29/2013
69840W 10 8| PANERA BREAD CO.......cooivveieriieeiiniissisesesssessiessssssssssssssssssesssssssssnns. | svsesns 2,137,949 1,783,967 | oo | cererieeieeiseeisni 129,612 129,612 | 11/22/2013
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69860T 10 0| PANOLAM INDUSTIRES INTL....covvueieiimiirrisiereeisieesnniesessssssessesssesensssenes | seveenes 14,509 ....14,509 78,231 | oo | e 9,704 9,704 U 01/20/2010
70159Q 10 4| PARKWAY PPTYS INC.....ovivieririeieeieinerieriesssensssisessesssssssssensssssssssans | soseens . ...733,406 . ..733,406 677,581 7,129 4,241 55,824 55,824 | 11/19/2013
713448 10 8| PEPSICO INC MTN...cooiiiiriiirieieierinsiseeesieisssssesissssessesssssessssssssssssessenss | sevvenes | woee | eovveneens 712,600.000 | .ooovvvecrreinenne 59,103,044 | ........ 82.940 | v 59,103,044 38,399,923 404,401 | ..o 1,574,846 | ..o | v 10,339,826 | ...vovveereriirriinins | e 10,339,826 12/18/2009
716933 10 6| PHARMACYCLICS INC......coooivirririieiinniierieinseiesiessiessesissssssssessssensnes | sevienne | vee | vevererenenss 6,300.000 ..666,414 | ....... 105.780 666,414 | ....coovrirrerernn 565,225 [ oo | e 101,189 .101,189 03/04/2013
717081 10 3| PFIZER INC...ovuiireircireeisiieniesieiseetssisessesiesssessssisssssesssessssessssisnenss. | sevseens | eee | coneens 1,700,253.000 52,078,749 | ......... 30.630 | ... 52,078,749 e [ e 1,584,974 5,999,230 5,999,230 06/13/2013
718172 10 9| PHILIP MORRIS INT'L.....ooiveiireiireiieieeieissisiieissesiesssssssssssessssssssessessnsessesens | sesenes .778,800.000 ..67,856,844 | .......87.130 | cooviriernnnd 67,856,844 35,184,283 732,072 2,692,512 2,566,347 2,566,347 02/07/2013
73278L 10 5|POOL CORP 35,700.000 2,075,598 2,075,598 1,483,391 26,061 564,774 564,774 11/16/2012
733174 70 O[POPULAR INC......oooiiririiiieriissinsie sttt ssssisessenss. | seeseres ...25,341.000 728,047 | 28730 | e 728,047 | coooiiiirieeennd26,365 | oo | e 169,812 .169,812 01/24/2013
74005P 10 4 [PRAXAIR INC.....ooiiiiiirierieriesieeissisesiesi st ssessseesssssssssssenins | covvins 386,100.000 ....50,204,583 | ....... 130.030 50,204,583 926,640 ...7,945,938 7,945,938 05/12/2004
742718 10 9|PROCTER & GAMBLE CO < 1,251,462.000 101,881,521 ..81.410 ...101,881,521 . 2,961,585 ..16,919,766 16,919,766 08/05/2011
74346Y 10 3 |PROS HOLDINGS INC  ....ocvuiiireriiisirnsinnseierisiessesssisssssssssssssssssenssssens | novveees | evne | evveeennens 86,300.000 ....3,443,370 3,443,370 1,971,984 | oo | e ...1,471,386 1,471,386 06/20/2013
743713 10 9| PROTO LABS INC......oivirririerrininerienisesseesesissisessesssessesssssssesssssonss | aevnees ...25,400.000 1,807,972 1,807,972 1,851,095 [ .oovorcirerrerinniinens | ceriersesieeesesnenis 256,877 .256,877 10/14/2013
744573 10 6|PUBLIC SVC ENTERPRISE GRO . .220,000.000 7,048,800 7,048,800 | . 3,968,023 79,200 315,700 316,800 .316,800 01/22/2003
745867 10 1|PULTE HOMES INC......otvuirieericrirerieeisninesiesieneeesenssssssensesssssssensssnssns | cvsenes | vone | voverenens 795,950.000 .16,213,502 | ........20.370 | oo 16,213,502 | ..oovvorririnnn 14,423,289 39,798 58,795 | .oooeveerierireeneriens | cerveeiis 1,641,254 1,641,254 11/11/2013
747525 10 3| QUALCOMM INC......oeimiiieiiieeieciseeissise s | ceieses .615,000.000 ..45,663,750 45,663,750 753,000 | ..ovvvvereireiiiniieens | s 7,514,695 7,514,695 06/10/2013
758766 10 9|REGAL ENTERTAINMENT GROUP .. 41,880.000 ..814,566 33,890 203,369 .203,369 06/25/2013
759351 60 4|REINSURANCE GROUP AMER ..587,542 8,197 181,325 181,325 01/31/2012
759509 10 2| RELIANCE STEEL & ALUMINUM.........oovvurrircriniinrirnnnissiserinnienssnsnssnesnens | evvnnne | oee | eevvrerernnnnn8,385.000 | covovivciiniirnnnrn.635,918 | 101 75.840 | oo 635,918 | .ovvveee 325,479 2,516 10,236 115,210 115,210 08/22/2012
760759 10 0| REPUBLIC SERVICES INC........cccsivumirmrimerirereieesenieesessessssensesssssssensas | ceveees 4,343,390 2,317,629 | oo 126,246 506,293 .506,293 03/11/2009
761283 10 0|RESTORATION HARDWARE HLDG.........coeveseerrrenererierineesssninseisseninssenee | evvinees | oeee | eeveereenei2 1,200,000 | woocivovircnineens 1,830,560 1,830,560 | . 1,818,358 [ ..oceoecirerierieriiens | ceveerieeieeiseineni 12,202 12,202 11/19/2013
783549 10 8|RYDER SYS INC.....oevvurimrriririnirnerirnninenenisnissesiesinensenssnesssssssnensenees | sevinene | ovee | vervrernnnen,830.0000 | coviviirevirininnnnenn 703,123 | 00 73780 | i, 703,123 | oo 852,676 | .....oocvvrrerriieriinnns | e 50,447 50,447 12/18/2013
78463M 10 7| SPS COMM INC.......ooiiuierienirierieeiseeseesssisessesssseesssesssesssssesssesssessssinns | sriseees 2,514,050 2,203,368 coe [ s 310,682 .310,682 08/01/2013
806857 10 8[SCHLUMBERGER LTD.......ccoviiiimiireriniiieineincensiseinssnsiennssesessssssssnsseens | vevenes | woee | verenenns 143,000,000 | ovoivciririnnnns 66,951,730 | .........90.110 | wocvcvinnnen. 66,951,730 232,188 842,375 | oo | e 14,821,920 | oo [ e 14,821,920 | ..ocooviirivieicicine | I 09/13/2013
812578 10 2| SEATTLE GENETICS INC.....ooovieieriirierisiseesieisssesessssisessesssssssssesssesssnsns | sesseses ...749,932 749,932 | oo STTBTS [ i | e 172,259 172,259 L 03/07/2013
81369Y 60 5|SELECT SECTOR SPDR TR.....ccoitiimiireririreisseisersssseessseesessissssssssessnne | eevenes | eoee | cvviene 1,842,000.000 | .. ..40,266,120 140,266,120 596,495 | ....ovoviererierieriines | e 10,075,740 | ovvoovvveeeereeireens | e 10,075,740 | oo [N 07/14/2009
82735Q 10 2| SILVER BAY REALTY CORP........oetuirimirierinriieeisniansieessinessenssesesssssesiens | coveees | oee | cvvenione 186,400.000 | ..ocvvvvrrrrcrirnnns 2,980,536 2,980,536 | . 3,564,208 | ....ovoerirririiiiiinns 4,592 (584,002) (584,002) L 05/16/2013
828806 10 9| SIMON PROPERTY GROUP........ccoouiivrirerieirerisnsiesieseseesseissessssssssssens | ceeeees .163,109.180 24,818,693 | ......152.160 | ..cocovrrrrrinne 24,818,693 | ...ooveverrninne 15,667,881 597,456 | ..oovvervrerrerieeiies | rerereens (1,097,541) (1,097,541) L 08/16/2013
82966C 10 3|SIRONA DENTAL SYSTEMS INC ...30,000.000 | .. ....2,106,000 2,106,000 | . 1,933,197 | o e 172,809 172,809 L 06/17/2013
844895 10 2| SOUTHWEST GAS CORP......ccovrerreirmerierieesensseisseniessessssesssssssssssssines | svenees | ovee | evvesnnnens 13,590.000 | woovevureririerins 759,817 | .....55.910 | oo 759,817 | oo 678,046 | ... 3,597 81,771 81,771 L 12/20/2013
845467 10 9| SOUTHWESTERN ENERGY CO......ovvvvviiririniiiieriernninsiesissiessssssessinenonns | severes | eone | eovveneens 212,500.000 ....8,357,625 8,357,625 | . 6,657,533 | cooouiiriieieiiniiies | e | e | s 1,258,000 1,258,000 | 08/23/2012
848574 10 9| SPIRIT AEROSYSTEMS HLDGS........ccoviririrreririirinnerisssiensenesseesssssssnines | cvvenes | vvne | voverenens 300,000.000 ..10,224,000 | .........34.080 | ..coovirrerirns 10,224,000 | ...vvvenrirrinnn 6,428,380 | ..ooovvveiiricieniiens | e 5,133,000 5,133,000 | 10/03/2012
848637 10 4| SPLUNKINC......cvvirireireiineiseiieiiesiseisssissssessesiseesssssss e ssenssssssssssnens | svesnees | ene | eevesennnes 55,400.000 | .ooovvvvncernerinns 3,804,318 3,804,318 | . 2,976,514 | oo | e 827,804 827,804 u 12/09/2013
85254 10 2 STAG INDL INC......ooorirriiiiiiiieisiciesisisssssieisssssesssssessesssssssssssssssansns | oernes ...359,884 | ........20.390 | ..o 359,884 | ..o 350,563 8,825 9,320 9,320 L 08/22/2013
855244 10 9| STARBUCKS CORP........evorierriirieriesineesessssissessesisesssessssissessessesssnens | cvvneees 6,271,200 6,271,200 3,605,272 71,200 | cooovoerienieeenenins | cereneins 1,981,600 1,981,600 L 08/01/2012
85590A 40 1|STARWOOD HOTELS&RESORTS ......cooieriiiireiieriseesssiseisssssesssssssenes | oevieas 2,168,985 1,647,495 |......c........36,855 | oo 521,490 521,490 | 03/11/2013
858119 10 O[STEEL DYNAMICS INC.....oovvrvvrireririnererieisesnsisssssssesesssssssssesssssssssssssessans | sesseses ..836,703 634,952 17,775 240,926 .240,926 | 01/17/2013
858155 20 3| STEELCASE INC ..ottt | criieees ..516,719 .381,179 11,855 91,763 91,763 L 03/07/2013
861642 10 6|STONE ENERGY CORP. 619,507 543,638 | ... | e 212,272 212,272 L 09/24/2013
869099 10 1|SUSQUEHANNA BANCSHARES INC........ccccovvvrivrrrirennns 558,925 380,389 526 10,124 76,527 76,527 L 12/18/2013
87264S 10 6| TRW AUTOMOTIVE INC 771,424 342,780 | .o | e 214,278 214,278 L 01/11/2013
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87305R 10 9| TTM TECHNOLOGIES INC......cocvvvirirririiernrieierieiseenisersssseesssssesesssnes | eonniees | oves | cvverennenes 53,360.000 | ..o 457,829 457,829 | oo BT 7T | i | v (36,989) (36,989) L 09/22/2013
87612E 10 6| TARGET CORP......ccoiviuiiierieiieeieeisissessesssesss s ssessessssessessssssssnins | cnesen 304,000.000 ....19,234,080 .19,234,080 . 480,320 | oo [ s 1,246,400 1,246,400 L 11/07/2002
880349 10 5| TENNECO INC......cocoriviiiiiicrieiiiniissiesiessesnsissiiesiesssssnssssisssis | svvenes | eee | cvvesiinnd 61,930.000 | ...ooovvrriiiinns 3,503,380 3,503,380 | . 2,978,299 | ..o | e 525,081 525,081 L 11/14/2013
880779 10 3| TEREX CORP......otvuiiriierierieriisi st | cviienes ...22,400.000 940,576 | ... 41990 | o 940,576 | ..oovvvirererrirene 500,883 1,120 311,793 311,793 | 05/01/2013
882508 10 4| TEXAS INSTRS INC.....oouiiiriireirniineiieniesiseisesisssissssessesesessssisssssssiens | seieees .120,000.000 | .. 5,269,200 5,269,200 2,517,174 128,400 | .ovoncerrerierirenns [ v 1,556,400 1,556,400 L 07/24/2012
883203 10 1 [ TEXTRON INC...coovoiiririiirirnrieisiiesssiseenssissssessssissssssensssssessessssssssensns | svneees | ver | wesvennnans 40,000.000 | ..coovreriiriinnne 1,470,400 | ........36.760 | ..cooovroirirniinnnn 1,470,400 | .......... 259,492 | ....... 800 3,200 478,800 478,800 | 02/10/2009
883556 10 2| THERMO ELECTRON CORP 209,200.000 ..23,294,420 . 23,294,420 | . 9,009,823 31,380 125,520 9,951,644 9,951,644 L 06/14/2012
885160 10 1| THOR INDS INC.....coooireveiieieicieieirieecseeiesiesssseissessessssssssssssesssssnsessensns. | envenee oo | eonneenneen 13,910,000 | covoiviiiiiiriininns 768,249 | .........55.230 | .coooorererriirinns 768,249 | .o 506,077 | oo 21,505 262,172 262,172 L 05/01/2013
88579Y 10 1 [3M COMPANY ......oumrirririeiirisrissesesssessiesssenssssesesssesss st sssssssensens | ceeiens 5,806,350 | .......140.250 | .....cccoorrrririnnes 5,806,350 | ..ooverrerrriniiines 149,674 | .oooovecriens 105,156 | .veovevnreeercrirenins [ e 1,962,360 1,962,360 L 01/24/1967
886547 10 8| TIFFANY & CONEW. 5,566,800 5,566,800 | . 3,494,292 20,400 79,200 2,126,400 2,126,400 | 08/02/2012
887320 20 7 | TIME WARNER CABLE INC......ccccorviiirririireriniseienieississiessssseeensssissssenes. | oevnes .13,344.311 | .......135.500 | covviivicinee 13,344,311 | oo 3,698,707 | oo 262,553 3,772,845 3,772,845 | 05/10/2010
892356 10 6| TRACTOR SUPPLY COMPANY ......cootrumiririrrereessiseisessssessenssssesssssssnnns | ceveees . ....2,389,464 2,389,464 1,322,259 [ ..vvoreererierieeiiens 15,002 | ovoreeierierienes [ e 1,028,720 1,028,720 L 02/29/2012
89417E 10 9|THE TRAVELERS COS INC .303,377.839 ..27,467,830 | ........90.540 | .ccoocovrvcrinnne 27,467,830 ...11,207,839 151,689 582,483 5,679,233 5,679,233 L 04/28/2005
896945 20 1|TRIPADVISOR INC 2,004,486 1,580,343 [ ..o | e 424,143 424,143 L 07/25/2013
901109 10 8|TUTOR PERINI CORP 917,344 646,928 | ......ocverireiieiinnns | e 312,962 .312,962 u 12/04/2013
902681 10 5|UGI CORP NEW.... ..721,404 511,739 4,916 17,812 133,918 133,918 | 04/24/2013
902973 30 4|US BANCORP DEL ..23,028,000 .23,028,000 17,731,943 | oo 331,900 3,650,770 3,650,770 L 07/17/2013
90385D 10 7 |ULTIMATE SOFTWARE GROUP INC 2,635,384 2,635,384 1,280,532 | .o [ e | e | e 1,011,532 1,011,532 L 11/16/2012
911363 10 9| UNITED RENTALS INC.....coooivirrirrimeiierinerieniseisesssssssessessessssssssssnssses | ceveees ...36,600.000 | .. 2,852,970 2,852,970 | . 1,961,363 [ ..ooveocererrerieninens | cerverieeieeeseessei 891,607 .891,607 | 03/04/2013
913017 10 9| UNITED TECHNOLOGIES CORP.......c.covvvrerrieererinersnesinsesensssessesssnsssnens | ceivenes | nnee | eoeeevnens 334,400.000 | ..ooverneirnnne 38,054,720 | .......113.800 | .cooovrrrrrins 38,054,720 | ..oovoveirrrinne 16,468,248 | ......cooovvvvrircriens 693,883 | ... | e 10,096,126 | ...couvververicrirenins | e 10,096,126 | ....ovvvrvercircrinn [ 10/03/2013
913903 10 O|UNIVERSAL HLTH SVCS INC......ccooerirreiriiriniieriereeeiesissisesiesssesienes. | cvveees 5,660.000 ..459,932 241,525 3,396 186,271 186,271 | 11/19/2012
91529Y 10 6 | UNUMPROVIDENT CORP........coouirumrireireeieiseisessesssnessesisseissssssssssssssnnes | sasisn ...21,315.000 LTATT30 | ... 417,163 11,723 303,952 .303,952 L 05/03/2012
918204 10 8| V.F. CORP....coooouiiiicese sttt | criienes 380,000.000 ....23,689,200 | .........62.340 | ..ocoovvernnne. 23,689,200 | ...ooveviriinne 14,078,834 347,700 9,350,099 9,350,099 L 02/14/2013
91913Y 10 0 |VALERO ENERGY CORP........csvvieerrimnirieriesineesssssssssesssenssessssssssssssssses | cnsvens ...90,000.000 ....4,536,000 4,536,000 | . 3,488,549 48,500 | ..o | v 1,047,451 1,047,451 | 06/04/2013
92343V 10 4 |VERIZON COMMUNICATIONS........coomierriiiineiiesireisesiseisssssesssssessssssens | oesies .636,166.000 | .. 231,261,197 | ..o 49140 | s 31,261,197 | v 14,733,534 B I 1,217,044 3,123,764 3,123,764 | 06/04/2013
92345Y 10 6| VERISK ANALYTICS INC.....oouiirririiiieiiieiierinseienissisnesiesssssssenssenensniss | veveees | eee | coveveeeond 41,500.000 | ..ooovverrirrrinee 2,727,380 2,727,380 2,531,291 | oo [ s 196,089 .196,089 u 10/14/2013
92826C 83 G| VISAINC ..ot | seeneins .105,000.000 ..23,381,400 .23,381,400 63,450 | v | e 4,838,889 4,838,889 L 08/27/2013
928298 10 8| VISHAY INTERTECHNOLOGY IN....ccoiirrriiireriiirirnnieisnieiessssesessssssssssssens | seerenes ...65,240.000 | .. ...865,082 865,082 | ..o 796,583 | oo | e 134,886 .134,886 L 11/15/2013
929740 10 8| WABTEC CORP ....cooiirririrerienieneeesssissssesiesseessssssssssesssssssssssensssnsns | svenees | oeee | evvessnnens 51,000.000 | .ooovverernrinns 3,787,770 3,787,770 2,015,296 | ..oooverrireririeirceins 6,630 | cevorrereerrierienins [ e 1,555,500 1,555,500 L 07/24/2012
930427 10 9| WAGEWORKS INC .......ooviiiiiiiiniinsiiiecrininsssieiessssnssssisssissiinss | covenes ...70,670.000 ....4,200,625 4,200,625 1,267,539 [ .oovereieireriienienns | eevieeriesieeiseinsni 2,942,699 2,942,699 L 11/06/2012
931142 10 3| WAL-MART STORES INC.......cooouririreririeririiiieriesiesesessssissessesssesssensenins | coveees .455,892.000 | .. 35,874,141 | ... 78.690 | .ooovirrcris 35,874,141 824,025 | ... | e 4,768,630 4,768,630 | 07/20/2009
93114W 10 7| WAL MART DEMEXICO S A B.....oooioceeeeciecreeeeeieeseseiessssssisesssesssssins | evvienns | oens | cvieesiennd 67,300.000 | .ooovvrrreirerinns 1,757,876 | ........26.120 | oo 1,757,876 50,156 (428,102) (428,102) u 08/08/2007
947890 10 9| WEBSTER FINANCIAL CORP ....coovivrinireieirseierinsisisensssissssssenssssesssssnnes | evneies | ver | wovvvennnnns 16,600.000 ...517,588 517,588 7,230 151,420 151,420 | 09/18/2013
949746 10 1| WELLS FARGO & CO NEW.......cccorivmerierrerieererissrieniesesenisssnsesssssssensens | sevnees | ovee | eoneees 1,794,000.000 | .. ..81,447,600 .81,447,600 2,063,100 20,128,680 20,128,680 L 10/14/2010
959319 10 4 |WESTERN REFNG INC......c.covmiriiiiiiiiiniieieissieissiseiessssssssssesssssssens | evnenes | rer | wonvveennnes 21,140.000 | .cooovrvnriciirns 896,547 | ... 82410 | oo 896,547 8,456 253,995 .253,995 L 07/24/2013
966837 10 6| WHOLE FOODS MKT INC......coorreriermirimirierienieeesenssssesessesssssssenssensssssans. | ceveees ...27,100.000 ....1,567,193 ...1,567,193 10,840 329,672 .329,672 | 03/06/2012
98310W 10 8| WYNDHAM WORLDWIDE..........cocovvirreriereriicierissisiesississsessssssssssssesssnssnss | conesins .449,500.000 ..33,123,655 .33,123,655 465,102 | oo [ e 8,343,420 8,343,420 L 08/14/2013
985817 10 5|YELPINC st enssenns | criienes 3,799,145 3,799,145 1,195,207 2,603,938 2,603,938 L 02/12/2013
98954A 10 7|ZILLOW INC 1,896,136 1,896,136 | . 1,218,378 677,758 677,758 | 04/16/2013
98956P 10 2| ZIMMER HOLDINGS INC......cooviiiirririierinsissiesieisssssiessssseesssisssensensnns | eereens .277,652.000 25,874,390 | .......93.190 | oo 25,874,390 | .o 12,221,339 216,569 | ..oooevvrreerriiieiiens | e 7,366,108 7,366,108 L 10/25/2012
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989701 10 7 [ ZIONS BANCORPORATION.......coirieiririiereeieissiesiessisisssssse s sssssssssesesnes | cevnes JRTS I 124,490.000 ...3,729,720 3,729,720 | . 3,266,889 8,094 304,689 .304,689 L 12/18/2013
98978V 10 3[ZOETIS INC....ourvrerreimeinerieisssesiessssisessesssessssensessssssssssssssssssenssessssnsas. | oneeens JOOTR I 809,057.000 | .. ..26,448,073 | .........32.690 | .coooovrrrerirn 26,448,073 89,577 | covoevrerirerineerinriins | cervenerea 4,914,958 4,914,958 L 11/07/2013
GO129K 10 4| AIRCASTLE LD sssesssessssssssesssssssssssssssas | srseens JROT I 22,070.000 | .ooovrvrriiriirnns 422,861 | ... 19160 | oo 422,861 15,339 146,103 146,103 L 03/02/2011
G02602 10 3| AMDOCS LTD...ocoourerermeiniieniierieresessisesiessessessssisssssessessssessessssssnns | soenees ...19,525.000 ...805,211 805,211 9,321 134,372 134,372 | 05/22/2013
G29183 10 3| EATON CORP.....ovvuuieiereiieitesisse sttt st isssssssssssssens | srenins .599,710.000 ..45,649,925 45,649,925 | .o 14,398,412 | i 1,434 | 1,010,190 [ .ooverererieneriieniines | e 17,495,707 | oooonvveenerierrenns | v 17,495,707 | oovoneeeicieri [ 01/02/2013
G3198U 10 2|ESSENT GROUP LTD  .ocvieiicireseersseeesieisiss s nsssssssenssssnns | aeesenns [T .4,120.000 ....99,127 ...70,040 29,087 29,087 | 10/31/2013
G3922B 10 7 |GENPACTLTD .7,549.000 ..138,675 .135,099 3,576 3,576 L 12/23/2013
G6852T 10 5|PARTNERSRE HOLDINGS ..603,060 | .... .566,070 |.. 36,990 36,990 L 10/29/2013
G7665A 10 1| ROWAN COMPANIES INC......coovvviirrrrirrirerierriesienisseessesssssssessenssesesssnins. | eoeeens 1,074,944 | . 1,113,820 [ oo | e (38,876) (38,876) L 02/19/2013
G9319H 10 2|VALIDUS HOLDINGS LTD ..792,504 666,154 | .. 5,901 50,276 106,935 .106,935 | 08/14/2013
H27013 10 3| WEATHERFORD INTERNATIONAL.......covviiimriiriniereniseienisisseensesnens | seerenes .974,400.000 15,093,456 | .... 25,863,837 | oo | e [ e | e 4,189,920 4,189,920 | 06/25/2012
H84989 10 4|TYCO ELECTRONICS LTD SWIT.....coouiviriererrrimerierineesensseesersssssenssenes | cevneees JOOTR IO 543,844.000 29,971,243 | .......55.110 | oo 29,971,243 | oo 12,279,963 522,090 9,783,754 9,783,754 L 10/03/2012
H8817H 10 0| TRANSOCEAN INC NEW. e | .140,000.000 6,918,800 6,918,800 | . 7,000,022 179,200 (81,222) (81,222) | 07/31/2013
Y2573F 10 2| FLEXTRONICS INTL LTD...ooviuiieuiieerieriereseeieessssesssessensssssssesssssssssees | eoenens OO I 1,740,310.885 213,522,210 | oo 7770 | s 13,522,210 | wovvvvrrcrinnne 10,334,530 | vvvorverrierieeiienis [ e 2,714,882 2,714,882 u 10/03/2012
05277B 20 9|AUTOCANADA INC 1,183,962 | ........45.890 | ..o 1,183,962 | oo 645,000 11,187 538,962 538,962 u 05/14/2013
064149 10 7|BANK NOVA SCOTIA HALIFAX.......ccccvunec. 5,799,339 5,799,339 | . 2,138,857 208,647 783,081 .783,081 | 01/07/2009
112900 10 5|BROOKFIELD PPTYS CORP........ccosvvurirrrrrnnes 1,233,135 | .000.20.450 | oo 1,233,135 | s 951,009 34,701 210,447 210,447 L 11/15/2012
124765 10 8|CAEINC 2,046,765 2,046,765 | . 1,129,181 30,300 521,160 521,160 u 07/09/2010
13321L 10 8| CAMECO CORP.... 1,271,708 1,271,708 | . 1,106,752 [ oo 23,080 137,018 137,018 L 12/21/2012
136375 10 2| CANADIAN NATL RY CO 3,512,480 3,512,480 | . 1,497,968 11,094 29,637 643,388 643,388 u 12/16/2013
136385 10 1| CANADIAN NAT RES LTD 2,907,546 2,907,546 | . 2,665,855 16,180 9,375 241,691 241,691 | 11/13/2013
15135U 10 9|CENOVUSENERGY INC  .occoovverinrircricinne . . 2,154,691 2,154,691 | . 1,285,495 15,725 61,469 (190,109) (190,109) L 12/11/2013
22576C 10 1| CRESCENY POINT ENERGY TRUST ....cooiviiieieieeierieie e | eveees (O I 36,600.000 | .ooovveriieiinns 1,509,750 1,509,750 | . 1,400,536 | ...cooovrviiriririinnns 75,969 107,078 107,078 U 11/12/12013
249906 10 8|DESCARTES SYS GROUP INC.......ccoiemrimirmerirerereessnissesesssssssenssesesensas | ceveees C. 753,130 AT T ORI IV 34,253 34,253 L 11/13/2013
25675T 10 7 | DOLLARAMA INC.....ooouiimiiirirsinecsseiseissesesssessssissise s ssssssisssnsns | crseens C. . . ..1,993,546 | ... 555,960 | .. 11,978 660,824 660,824 u 04/13/2010
286181 20 1|ELEMENT FINANCIAL CORP  ....ooviviirireieiinissiienieneeesssisssiesiesinens | cvvenes [OF I 101,300.000 | ..ocvvvrrrrcrirenns 1,418,200 | .........14.000 | .ccoovvvervirivrrnnne 1,418,200 | .cooovvveerirrirns 572,345 | ... | e 698,970 .698,970 u 11/09/2012
292505 10 4| ENCANA CORP.......ootviriieiieriesiiseesesiss s ssss s | seiieses C. ...36,300.000 ...696,234 ..696,234 785,959 | ... 3,213 29,455 (17,424) (17,424) L 09/05/2012
29250N 10 5| ENBRIDGE INC.......cccviiiririiieirerieissinsieissieiesssissesse s ssisesssssssssesssssns | sennens C. ...16,100.000 | .. ...T47,201 747201 | ... 627,762 15,573 20,286 54,579 54,579 | 08/29/2012
375916 10 3| GILDAN ACTIVEWEAR INC ...t ssesssssessesssssss | cevneees [OF I 28,600.000 | ..ooovernirnrinns 1,619,046 | .........56.610 | cocoovvrerrirrrrrnnne 1,619,046 | .......... 863,021 | ... 3,089 7,369 475,245 475,245 L 10/24/2013
380956 40 9| GOLDCORP INC NEW......oovuiiriircimeieiisieesiseisesise e sssssssissessas | cvieses C. 914,688 | . 1,241,451 25,059 (512,903) (512,903) | 04/15/2013
39945C 10 9| CGI GROUP INC......ovvrreurierierireriseeissisesiesiessseesssisssssessessssessenssssans | cvsseees C. 2,036,442 | ..o 954,804 | .. coe [ e 583,867 583,867 L 09/25/2013
444218 10 1{HUDSON BAY CO oottt sseessssssssssssens | ceiienes C. | c0eeeen29,200.000 | .voocvevrieerrnnnn523,556 | 10 17.930 | oo 523,556 | oovverrrerireireenns 496,400 | .... 1,460 10,950 35,332 35,332 u 11/20/2012
45823T 10 6 |INTACT FINL CORP SUB RCPT.....c.cvuiriririrrieinirsierssisssessssssssssenssnsnes | eerens C. 2,948,225 | . 2,341,180 18,700 67,340 221,794 221,794 u 06/27/2013
539481 10 1|LOBLAW COS LTD....coomreuirrnrirerireeseesssssessesssessseessssssssssesssesssssssnssssenns. | aeveees C. | e 13,800.000 | .oocvecrirnnnn...584,844 | . 42.380 | oo 584,844 | ..o 445,053 | ... 3,312 12,696 6,210 6,210 u 05/23/2012
552704 10 8|MEG ENERGY CORP.......ccocovviriiiiriiisiiesiiseississsisssiss e sssssssssns | svveses C. | 0ernnn31,400.000 | .ovoviiviinnnenn. 961,154 | 030,610 | e, 961,154 | . 1,036,200 [ ..ovoverereririinnieens | e (75,046) (75,046) u 12/11/2012
554282 10 3| MACDONALD DETTWILER.........ccooreriereinirierieneesesseissssesiessesesesssnins. | cvveees C. 934,244 | ... 3,250 19,475 343,958 .343,958 u 10/31/2013
559222 40 1| MAGNA INTL INC....coomiiriiriinieseiieniesieesseiss s snississssssssesssnnns. | aeiseees C. 565,510 [ .oovvrrereererienirens 24,524 696,012 696,012 u 01/11/2010
56501R 10 6| MANULIFE FINANCIAL CORP  .......ccoviiiriirnirierisinsiississsienienesssesssiens | coveees C. 1,984,912 | . 1,729,134 19,812 255,778 .255,778 | 12/16/2013
68272K 10 3|ONEX C. 1,083,915 | . 1,080,530 3,385 3,385 u 12/10/2013
699320 20 6| PARAMOUNT RES LTD....cctviieririieiriieierssiseienieisssesise s sssisssessees | seesenes C.| ceernn29,100.000 | .oooovvvriiennnn 1,131,408 | .........38.880 | oo 1,131,408 | oo, 759,920 200,208 .200,208 u 04/17/2012




XAE

Annual Statement for the year 2013 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
717046 10 6|PEYTO EXPL & DEV CORP NEW......cooiiiiiiiiineirenierseieiensenssisesessssienss | seerenes C. 1,128,097 .528,059 29,842 330,344 .330,344 u 04/24/2012
73755L 10 7|POTASH CORP SASK INC........oterirrrimerierierereesssisesesiesssseessessssessensans | ceveees C. 1,012,078 .341,747 35,160 (157,794) (157,794) | 04/07/2006
74022D 30 8 |PRECISION DRILLING CORP  ....ooouiiriiiireiieriseiseiissisesssesisssissssnsinns | creeeens C. | e 70,400.000 | .ovvvvvviierrnnnn695,552 | i 9.880 | oiiiiiiiienenn895,552 | i 505,856 [ ..ovvvrernirriiniiins 18,304 116,864 116,864 u 11/27/2012
74339G 10 1 |PROGRESSIVE WASTE SOLUTION .....cveviriiriiiairierierisesesisssesesseneneens | Co ] e 32,100.000 | oo .843,267 | ..i26.270 | e 843,267 | 655,466 12,600 18,297 153,759 .153,759 L 11/15/2012
780087 10 2|ROYAL BK CDA MONTREAL QUE .|C. 3,848,999 1,249,412 [ oo 131,560 601,379 601,379 L 11/01/2013
81373C 10 2|SECURE ENERGY SERVICES INC  .....cooevirieiniireineieisninerensssisesesreniees | cevnens C. 911,772 405,060 5,160 399,900 .399,900 u 07/25/2012
820439 10 7|SHAWCORLTD C. ..960,048 572,817 25,370 76,804 76,804 u 12/04/2013
82509W 10 3| SHOPPERS DRUG MART CORP........coovriirirriiireninsisssnsirersesssssssessssienss | covvens C. ..1,187,076 | .... .865,506 22,848 313,956 .313,956 u 04/24/2012
867224 10 7|SUNCORENERGY INC ooooiireceinceniesssenenienesseessssssssessenisnens | cvvieees C. 000 | i 1,469,192 | 037240 | i 1,469,192 | .oooovvvcrriens 706,822 25,030 178,718 178,718 L 08/07/2009
8676EP 10 8|SUNOPTAINC C. .480,000.000 4,804,800 1,909,163 coe [ s 2,097,476 2,097,476 L 03/07/2013
878742 20 A4[TECK COMINCO LTD....couiriiiieriieinnisieisssieisesssesesssssssssssessessssssessessseses | seeseres C. 1,551,165 1,576,653 25,245 17,370 (25,488) (25,488) u 10/31/2013
87971M 99 B|TELUS CORP oottt sssssnssnsens | arineees C. 3,100,288 2,280,103 94,449 136,289 .136,289 u 10/16/2013
88706M 10 3| TIM HORTONS INC C. 793,472 422,922 13,312 168,448 .168,448 L 09/12/2008
891160 50 9| TORONTO DOMINION BK ONT......covvirririermeimirierieriresesensseissessessesesnens | cvveees C. ...5,856,435 439,289 189,540 957,060 .957,060 | 02/10/2003
89156V 10 6| TOURMALINE OIL CORP........coooiiirirrireirniineisesieeeseessssse e ssesssessssnss | esiins C. 2,467,440 1,215,359 | oo | e 691,565 691,565 u 12/12/2013
89353D 10 7| TRANSCANADA CORP. C. ..1,296,018 871,122 48,594 40,584 40,584 L 12/17/2008
903914 10 9| ULTRA PETROLEUM CORP.......ccostviiimriereineerensssisesssessnsssensssissssssssns | ceveees C. .380,000.000 8,227,000 7,619,000 | covovvvrrireireriniins | orereriesineenensnees | eesesrsesseniessneesns | serissines 1,337,600 1,337,600 L 08/02/2012
91911K 10 2| VALEANT PHARMACEUTICALS INTERNATIONAL.......ocviverniirirnniisirsnirens [ verens C. 7,100.000 ..884,802 164,230 | oo | s 463,488 463,488 L 08/06/2010
98462Y 10 O YAMANA GOLD INC.......ovvvreeeieeriesiesiessississ s sssssssssssnns | oensens C. ...53,900.000 493,724 654,883 7,286 (161,159) (161,159) | 06/04/2013
71654V 40 8|PETROLEO BRASILEIRO SAPE.......ccoviiiiieieriineinerieiseesssisessssssnsssenes | cavien Fol oo 46,800.000 | ...oocoovverrernnn.644,904 | 013780 | i 644,904 | oo 823,665 [ s 8,722 (266,292) (266,292) L 12/10/2004
881624 20 9|TEVA PHARMACEUTICAL INDS........cccoovvimirirmriririenes .| F.. 280,000.000 ....11,222,400 .11,222,400 304,165 767,200 .767,200 | 05/24/2012
G05384 10 5|ASPEN INSURANCE HOLDINGS R s 21,700.000 | .ovoovrerericrirens 896,427 14,679 188,860 .188,860 | 07/25/2013
G1151C 10 1|ACCENTURE LTD BERMUDA.........c.covoiririeiererieieisiseiesssieisssessessesssssssnies | cevnees R | s 214,400.000 | ...oovrircinne 17,627,969 | ........82.220 | .ccoeeieereenn 17,627,968 | oo 4,984,417 | e 373,056 3,370,369 3,370,369 L 06/01/2005
G31215 10 9 ESG RE LIMITED. .....ccuuuiiiuireerieneseesinssssnssenssensssnsssnsssssssnsssnssssssensssssssnsans | eonenees F.. 236,364.000 24 | 0001 |2 | i 14,000 | | e (213) Lo 12/03/1997
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ouwriiriiiiiniinsisniiesississsississnsssessees | covesssessnens 4,225,599,672 ,992,604,566 4,695,336 | .......... 73,785412 | oo, (V] 844,205,135 | ..o 0 XXX XXX
C Stocks - Parent, Subsidiaries and Affiliates
30247@ 10 8 |F MINSURANCE COMPANY LTD......ovurremivreirnerireesenssseseessesssesesessssenns | coeeeens F..|....110,000,012.000 ...805,470,851 | .......c.. 7484 667,992,373 | oo [ 1:109,666,568 | ......coovrvrerciienins | e 109,666,568 | ........ovvererrerinne S 08/01/2002
30277@ 10 1| FMIC HOLDINGS, INC.....coovvivimrierrireierinisiresisisssssisessssssssesssssssssesssssnnss | sonnenes | vven | ooveneenenes 42,029.000 1,477,465,276 |...35,153.472 306,884,081 | ..o | e ...251,902,680 251,902,680 K 08/01/2002
87282@ 10 4|TSBLOSS CONTROL CONSULTANTS, INC.....cvveurrvmerirerireercnireesseriseensens [ erveeens B500.000 [ coouveurrreerenereererinerieens | ereeierineineies | reeesseesssesssnesens s | e 169,316 | ovvveeerrerrrerieeis [ e 343,382 .343,382 K 12/15/1997
P3872* 10 2|FMIC ESCRITORIO DE REPRESENTACAQO NO BRASIL LTDA.........oovvvveire [ e F.. .128,598.280 128,598 | .oooeeeiereeiirereis [ v 434,782 434,782 K 05/20/2009
P3913* 10 3| FM GLOBAL DE MEXICO S.A. DE C.V.....iviiiiirininninisrissnsssnsssrssnessenssnens | eonenens F.. ..42,282.000 | oo 26,500,910 | ....... 626.766 | ... .26,500,910 | ... 27,499,012 v 382,204 .382,204 K 05/06/2008
9199999. Total - Common Stocks - Parent, Subsidiaries and AffIlIAtES...................ccc.oveveerrereemesereeeeeseereeeeesseseeeseesiesnsneeeses | coonreriennen 2,309,437,037 |....... ., S P 2,309,437,037 | ..o 1,002,673,380 0 0 0 362,729,616 0 362,729,616 0 |..XXX..... XXX
Common Stocks - Mutual Funds
01882C 10 4| ALLIANCE BERNSTEIN US STRATEGIC VALUE EX......oevorvvererrnrrnerrrernnne [ evveis | v | cvvi 1,977,311.827 | coovvvvercirnnee 77,463,874 77,463,874 | ..o 33,916,335 | ....... 286 | ovvereeerenieieniens [ e | e 21,673,092 21,673,092 A 02/01/2010
464286 10 3 |ISHARES AUSTRALIAETF......oiiiiiiniiiiiiirinrisiissieeiesissiisnsisssisssieniene | svvenns | eee | coveees 1,725,000.000 | ..oovvvvrrenenen 42,038,250 42,038,250 | ..ooveorirninns 36,611,903 993,083 2,300,072 | oo | e (1,459,320) (1,459,320) L 02/04/2013
464286 40 0|ISHARES MSCIBRAZIL ETF......oivierirriririiirinerierierenessssisssssensessssessenes | evvnees | vee | evvernnnend 60,000.000 ....2,680,800 2,680,800 | . 3,094,800 35,250 81,857 (675,600) (675,600) | 05/20/2010
464286 80 6 |ISHARES GERMANY ETF......oooiiiiiiieiinrierieniesiseesssissnsessessssessssisenns | seenees | eee | coneens 1,450,000.000 | .. ..46,052,000 46,052,000 | ...ooooonerrnenne 29,430,990 | ...cvvrevercirerieniins 630,606 | ...ooovvrrereireiiinnes | e 10,237,000 | .eouvereericrienins | e 10,237,000 | ..coooverrercirerinnn [N 11/07/2012
464287 23 4 |ISHARES MSCI EMERGING MKT INDEX ETF........cocovmrnerirmrinenieninnineninns | cvveren | eene | woverins 540,000.000 | ..ooovvvreinnene 22,569,300 22,569,300 9,566,524 197,532 415,346 | oo [ (1,379,700) (1,379,700) | 07/29/2004
61744) 30 9|MSIF INC SMALL COMPANY GROWTH........cccoonee. 3,258,100.208 ....66,953,959 66,953,959 | ... 24,135,371 | oo | e 20,819,260 20,819,260 | 01/19/2007
61744) 83 8|MORGAN STANLEY INTERNATIONAL SMALL CAP.......ccovierermrrrermrrerinnnns [ vvvees | e | ot 4,244,100.631 | cooovvvvvrririnene 59,332,527 59,332,527 | .ovvveierins 44,801,530 | oo | e 4,888,551 | ..o | i 7,724,263 7,724,263 L 05/05/2010
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
626127 66 6| MUNDER INT'L SMALL CAP......cooveriiiiririeiseieeeisiseissssessissiesssssssssssniens | evienes [ e | oo 15,978,277.179 | wcovvevie 171,926,262 ..10.760 171,926,262 | e 87,457,934 | 5,545,819 ..37,955,943 37,955,943 A 08/20/2013
78464A 69 8 |SPDR S&P REGIONAL BANKING ETF.......ccooiereeieierienieseieesssesenssesines | cveven 620,000.000 ....25,178,200 .40.610 25,178,200 . 100,316 386,155 ...7,836,800 7,836,800 | 07/16/2010
78464A 87 0 [SPDR S&P BIOTECH ETF.....coiiiiiiirerinsiineiineiseisessssssesssesssssessssssnsins | esvsens | eee | oeverneienn 65,000.000 | .oooovrvrririinns 8,463,000 8,463,000 3,485,486 2,457 24,661 2,748,850 2,748,850 L 02/21/2008
922042 71 8| VANGUARD INTL EQUITY ETF....cooviimieiriininerierinsrcnienesssssessesssessenens | cvvenes | vone | wovevenns 120,000.000 ..12,352,800 | ......102.940 | ..cocovrvirirns 12,352,800 | ooovvvvrrine 10,934,400 190,080 221,130 969,000 ...969,000 | 10/11/2013
922042 85 8|VANGUARD MSCI EMERGING MARKET ETF........ccommremmmrmerimrenenrneinseennns | crvvenes | veee | eoverinnas 230,000.000 ....9,462,200 9,462,200 7,131,198 49,680 312,570 (779,700) (779,700) L 05/20/2010
922042 86 6|VANGUARD PACIFIC ETF oo nssiessessssissnsnss. | sevsenes 680,000.000 ....41,684,000 41,684,000 535,160 345,420 2,373,412 2,373,412 | 08/05/2013
922042 87 4|VANGUARD EUROPEAN ETF......ccooviiriiirieireeissinesiesiese s ssssssesssens ..1,000,000.000 ..58,800,000 .58,800,000 .237,000 1,605,520 9,343,590 9,343,590 L 06/20/2013
92204A 87 6 |VANGUARD UTILITIES ETF......cviiiiriiiieinnicieniseisensiensssesessssesssessees | vvvenns | oo | ceeenens 549,400.000 45,752,384 | ........83.2T7 45,752,384 706,436 | e | e 4,382,561 4,382,561 L 11/19/2012
L5458T 11 7[INVESCO US SENIOR LOAN = GX ...ocviiierirismrissnisnsssssssnssensssssssnsenssssess | covoees 932,095.678 ...97,068444 | ....... 104.140 97,068,444 3,038,644 ...1,063,798 1,063,798 u 06/10/2013
9299999. Total - Common Stocks - Mutual Funds... 787,778,000 .. ...787,778,000 ..2,793,550 .21,502,787 ........122,833,249 ...122,833,249
9799999. TOtal = COMMON SEOCK........vvvvcveitiieiecicteet ettt ns s sesereen . .7,322,814,709 | ....... XXX 7,322,814,708 ,514,880,907 ..7,488,886 | .. 95,288,199 | o0 [ 1,329,768,000 | ..o | i 1,329,768,000
9899999. Total CommOon and Prefermed STOCK. ...t ssnsssnsssnssenssees | cnssnsessensans 7,323,358,459 |....... . S P 7,323,496,994 | ............... 3,515,424,657 | ............ 7,488,886 | ......... 95,296,599 | ..oovvrirvriiiinens 0. 1,329,768,000 | ...cocoovvrrrririien0 | s 1,329,768,000

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....39, the total $ value (included in Column 8) of all such issues $.....217,477,449.
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1 2 3 4 5 6 7 8 9
CusiP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
36179N LF 3| GNMA PASS-THRU 08/28/2013 | CANTOR et | s | e 1 HO42,33T | s 16,760,745 37,7112
36181G DG 1|GNMA PASS-THRU weer | 06/24/2013 | MORGAN STANLEY.....ccoooivimrireimirierineriesiesesseessnssenens ceevrerennennnnnnn 36,259,473 | e 35,931,041 73,359
912828 RC 6|U S TREASURY v | 0973072013 | BARCLAYS......oioiiiireiieiise sttt st ssnsss | f1eeisaesssebs bbb bbbt | Sheebse b st 20,781,719 | oo 22,000,000 59,708
912828 RE 2|U S TREASURY .... | 03/11/2013 | BANK AMERICA MERRILL 2,050,469 2,000,000 978
912828 RR 3|U S TREASURY .... | 06/19/2013 | MORGAN STANLEY 2,981,719 3,000,000 | .eourenrereireeieees e 5,870
912828 SF 8|U S TREASURY. .... | 06/19/2013 | MORGAN STANLEY . 2,990,273 3,000,000 20,718
912828 UN 8| U S TREASURY ....cuuiiiiiiiiesisisstisssisssss st s ssss st sttt sssssnssnsssnssnsns | senssssesssnsnns 05/28/2013 | MORGAN STANLEY ... .cvuituirtstistissssssenssesssssessensssssssnssenssssssssnssssssssnssensssssssnsnns | sessssssssssssesssessssessssssssssssenssensssesssnssssssns | oossssssssensssenssssssssssssssssnssesasnsas 10,919,219 | oo 11,000,000 63,204
0599999. TOtAl - BONGS = U.S. GOVEIMMENL. ........cuieiieisiteiieiseiieeitetsetsetesiesseteesssessessetessessessssesessessetassessessessesessessesassessesssssesassessesas  s1esessessessesssessessessssessessesassessessessesassessesassessessessesassessesssssssessessesassessesssssssessessesassessessessssessessesassessessssnsessessesssansessssnsessessessnsente | avsessessssssessessesnsansessessessnsessesan 94,825,209 [ ..o 93,691,786 261,549
Bonds - All Other Government
007863 AF 0| AEROPORTS DE MONTREAL........cvuuuieuiiieiiiineiseisssises s sssssssssssssesssssesssssssins (o 12/11/2013 | NESBITT/BURNS 1,231,559 1,064,000 10,082
013062 CV 1|PROVINCE OF ALBERTA C. 08/07/2013 | RBC DEXIA. 1,806,740 2,000,000 23,041
110709 FM 9| BRITISH COLUMBIA PROV .....ccouiimriniiieeiesiseisessssssessesssssesssssssssessessssssssnssssenes (SR 08/07/2013 | T D SECURITIES.......ccooieieimireiieisisesiessss s ssssssssesss s esssssssssessesssssessnsas 2,250,160 2,000,000 15,255
135087 A6 1|CANADA GOVT C 07/05/2013 [ SCOTIA. oot sssssnnns | resssssesssssnssssssssssssesssssssssssnssssens | oo 32,989,680 | vrvirerrirnsrisnerionns 36,248,000 58,096
135087 A7 9| CANADA GOVT C 08/28/2013 | NBCS SEC........cuuuermrimrimrieiiiessenssiseessessssssssesssessssssssssssssssessessssssssssssssnesses | sesssesssssnsssessessssesssssnsssessessenssnssonns | sesensssensoessnessenssnsssessonsssensone 1 1298980 | vovirervieesirinerisnnns 17,318,000 17,199
135087 A9 5|CANADA GOVT c 1112912013 | SCOTIA. ..o | eresisnnesienssi s ensisnsisnsinnnes | cennieneisnnssinnsssnnnsnnssnsneen 19,298,445 | L 75,307,000 66,023
135087 B2 9| CANADA GOVT C 11/06/2013 | SCOTIA . 153,132,230 [ oo 53,470,000 150,888
135087 XG 4| CANADA GOVT C 08/28/2013 | SCOTIA 4,505,757 3,209,000 45,497
135087 YQ 1|CANADA GOVT. c 09/19/2013 | VARIOUS . 25,877,855 | oo 13,637,000 142,935
135087 YR 9| CANADA GOVT C 07/16/2013 | SCOTIA 9,926,164 9,007,000 44,418
135087 YZ 1| CANADA GOVT c 09/19/2013 [ VARIOUS........cooeieiieiesseeesse sttt snsss | ieesssessss e ss st sssnes | Sinesssssss st 28,413,495 | ..o 26,194,000 182,035
135087 ZS 6| CANADA GOVT C 12/03/2013 | NBCS SECURITY. 9,362,415 8,791,000 | oo 4,215
135087 ZX 5|CANADA GOVT......ccosvrurrrnnes C 1073072013 | MERRILL. ....vovviririteiae ittt | £hsesb st bbb bbbt enes | Shbsees s e bbb 15,047,743 | oo 15,050,000 37,934
683234 B8 0| ONTARIO PROVINCE .|C.. 08/07/2013| T D SECURITES...... 7,688,170 7,000,000 59,912
1099999. TOtal - BONAS = All ONEI GOVEIMIMENL. ... reeresetsssers s sees st es k8888888880848 888 E 8880808110 &1 o4E £ HEEE 4L E 8L E 8L R o8 1R £ L8488 EE LR £ L L EEE L8R £ R L848R E£EE 0 4EE £ E R0 E 8 R 8 E Rttt | eebsensens sttt 274,820,363 | ... s 270,295,000 857,530
Bonds - U.S. States, Territories and P i
13063B 4K 5| CALIFORNIA ST.....couiiuuiiiiiieieeiesisseiesssessiesssessssssessssssessessssssssssssssssssesssesssssssnss. | cesessessnnnes 04/12/2013 | BANK AMERICA MERRILL 6,385,608 5,550,000 | ovouvreuriieirnieiseie e
13063B L3 4|CALIFORNIA ST, .| 06/27/2013 | WACHOVIA 8,465,429 7,325,000 123,101
13063C FT 2|CALIFORNIA ST 11/20/2013 | WACHOVIA. 3,065,880 3,000,000 8,333
13063C HB 9 |CALIFORNIA ST ... | 11/14/2013 | MORGAN STANLEY 901,696 780,000 1,617
20772J FL 1|CONNECTICUT ST 11/07/2013 | WACHOVIA 2,302,120 2,000,000
20772 GZ 9|CONNECTICUT ST 12/10/2013 | JP MORGAN 1,446,105 1,245,000
207758 PX 5|CONNECTICUT ST 07/29/2013 | PIPER JAFFRAY ...ttt sttt 4,570,605 3,900,000 16,250
452152 ME 8 [ILLINOIS ST....oirieiieiiiecieieieississe ettt sses 12/04/2013 | GOLDMAN SACHS........cviiieriiieierissississisissiessssseens 1,740,843 1,565,000 27,822
452152 RB  9|ILLINOIS ST. 12/04/2013 | BANK AMERICA MERRILL 276,460 250,000 [ oouveeeeieerrieinerieseens i 2,361
452152 RD 5|ILLINOIS ST. 04/02/2013 | BANK AMERICA MERRILL 8,393,398 7,250,000
452152 SR 3|ILLINOIS ST. 06/27/2013 | WACHOVIA.......oovirrimriiieieieeieniseesesie st sssensenes 8,498,320 8,000,000
546415 P7 9|LOUISIANA ST 11/22/2013 | BARCLAYS.. 2,012,658 1,750,000
605581 DK 0| MISSISSIPPI ST....oouiiuririiiieiiriiiieiiesiieeisesssssissisesssssssesssessssssssesssssssessesssssssssssnsses | sessssesnsiones 11/19/2013 | BARCLAYS.. 853,763 775,000 [ .oovoorereirrireiieiiesieeienieeesesseesienes
646136 HM 6|NEW JERSEY ST 07/01/2013 | EXCHANGE 472,666 480,000 | .vooeireneiere e
93974C 6 4] WASHINGTON ST....coiiiiiiiiisisisiiesssisisnsssenssse s ensssssesansenes 06/03/2013 | JP MORGAN 5,247,342 4,315,000 72,516
1799999. Total - BONdS - U.S. SAtes, TertONES & POSSESSIONS. ... vuuiuuiieuiereisiesiessseiersssssteersstestesees st see st seesess st ensser s emes foedseeE e oEsseE e SR E L E 80 ESEE 8 f 088 £EE SR8 4EE R 8oL £8E SR E oL Ef £ ESEE 0 E S E S80S E £ E L E 80 e bttt | f1enbensen sttt 54,632,893 | ..o 48,165,000 293,836
Bonds - U.S. Political Subdivisions of States
052396 RS 9|AUSTIN TEX 12/03/2013 | PERSHING DLJ 2,955,955 2,560,000 33,778
167485 5E 7|CHICAGO ILL 12/04/2013 | RBC CAP........oovvvevrrnnee 434,352 400,000 [ .eovvvnerrreneriereeeen s 8,778
167486 PX 1|CHICAGO ILL 10/01/2013 | WACHOVIA. . 3,973,796 3,895,000 50,310
213185 GM 7|COOK CNTY ILL. 06/17/2013 | GOLDMAN SACHS 1,520,896 1,300,000 | .oooovrreirnireenerieereeiene s 6,319
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235865 U7 5| DANBURY CONN.......oouuiiiimeimeitieeiineesesisesessesssssssesssss s ss st eesssisssssssssssssssnns | sessssisssisnns 10/08/2013 | PIPER JAFFRAY. 1,187,930 1,000,000 13,611
29508R GG 5|ERIECNTY NY FISCAL STAB 08/15/2013 | JP MORGAN 459,880 400,000 | ..o
416489 JT 0|HARTFORD CNTY CTMETDIST .......ccco.n. 12/27/2012 | VINING SPARKS 1,109,907 900,000 20,875
63165N 7M 4| NASSAU CNTY NY 01/31/2013 | WELLS FARGO.......... 2,698,440 2,260,000 38,922
63165N 7N 2| NASSAU CNTY NY 02/06/2013 | WELLS FARGO.......... 3,133,463 2,595,000 46,854
63165N 7P 7| NASSAU CNTY NY 02/12/2013 | WELLS FARGO 4,516,028 3,715,000 69,140
64966K DW 0 [ NEW YORK N Yoottt sss st essessssssansens | sessessssesssnns 06/25/2013 | CITIGROUP 5,685,000 5,000,000 102,083
B4966K DX 8 [NEW YORK N Y..ouoiuiiiiiiiiieeienieiseissessesssses s sssss st sses s sss st sssssssssssnsns | sresssnsessenens 06/28/2013 | BANK AMERICA MERRILL 6,356,335 5,520,000 116,533
64966K U5 O|NEW YORKNY . [ 08/01/2013 [ JP MORGAN.......ooevivrieieireiierieie sttt esnes 5,849,700 5,000,000 | eevriieiiiieiee s
64966L DC 2|NEW YORKN'Y. 12/12/2013 | PERSHING DLJ 2,878,525 2,500,000 | ..vereerermereneeeereeee s
64966L DW 8| NEW YORK N Y....oouiiiiiiiieineiieiiiesiie sttt st sssssssssssins. | aessssinssisnns 12/12/2013 | PERSHING DLJ 1,831,024 1,600,000 [ ..oovrniereineieiieeeeeesi s
735000 QU 8|PORT OAKLAND CALIF REV. 09/10/2013 | BANK AMERICA MERRILL 2,364,048 2,400,000 45,000
751622 EA  5|RAMSEY CNTY MINN......cccoovvvrnne 08/01/2013 | PERSHING DLJ 1,504,657 1,325,000 920
751622 ED 9 |[RAMSEY CNTY MINN.......cccrvvrnevn 11/13/2013 | PERSHING DLJ 2,189,978 1,845,000 27,419
796720 HP 8| SAN BERNARDINO CALIF CMNT. 04/11/2013 | PIPER JAFFRAY......cotiiiiiieieinisseeiessessie st sssse st sssssssssssssssesssenes 3,039,453 2,445,000 | ovooverieieeienie e
852634 AQ 7| STAMFORD CONN......ooouiimiimeiiiiieiseesssisessssses sttt sssssssesssensns | aessssisnsinnns 06/12/2013 | MESIROW.... 5,241,663 4,520,000 101,700
95632C BC 2| WEST TRAVIS CNTY TEX PUB UTILE AGY............ 08/01/2013 3,551,088 3,340,000 [ ..o s
2499999. Total - BONAS - U.S. POltICA] SUDGIVISIONS OF SEAIES. ... rvurrsertssiesirtstisseisieses st ees st 2828088880888 488451 S48 4808808808484 E84£EE 48R 8 4EE 84 EE L8 4R HEEE4LE R4 E 848 £EEE££EE14EE R84 EE£EE 810 E£LE4EEE LR EEHEE L8 4EE 84 E R 888 f kbbb nnnts | fhembnessen st 62,482,118 54,520,000 682,242
Bonds - U.S. Special Revenue and Special A it
010652 BS 3|ALABAMA 21ST CENTY AUTHT. 10/04/2013 | CITIGROUP...........ovvverrmerierierirerisriserierirenes 1,474,876 1,400,000 19,622
010831 BZ 7| ALAMEDA CNTY CALIF JT PWR....oouiiiiieiieiineieisseisssisesiesssssissssssssssssesssssssssssnses | sessossinsennns 09/12/2013 | JP MORGAN 657,091 605,000 [ ..ovveerernrirneiieineiieeiee s
04048R JW 7| ARIZONA BRD REGENTS ARIZ 11/20/2013 | WACHOVIA 1,250,995 1,205,000 24,100
121342 KN 8| BURKE CNTY GA DEV AUTH PO....couuiirriniiieiieeisseesss e ssessssssessssesssssssss s sseas 04/04/2013 | BANK AMERICA MERRILL 2,883,000 3,100,000 586
13068L GE 9| CALIFORNIA ST PUB WKS BRD 06/06/2013 | MORGAN STANLEY 5,699,000 5,000,000 27,778
160070 DD 7|CHARLESTON CNTY S C ARPT.......... 08/23/2013 | BANK AMERICA MERRILL 1,698,918 1,750,000 | ovooooveeiceieseeeeieee e
167593 LV 2| CHICAGO ILL O HARE INTL A 08/07/2013 | BANK AMERICA MERRILL 5,688,592 5,200,000 | ovvuieniiriieeiee e
167593 NJ 7|CHICAGO ILL O HARE INTL A 10/28/2013 | BANK AMERICA MERRILL 2,160,345 1,940,000
172252 ZX 9| CINCINNATI OHIO CITY SCH .| 09/06/2013 | BARCLAYS.. 1,658,900 1,425,000
172311 GE 6| CINCINNATI OHIO WTR SYSR 07/11/2013 | CITIGROUP.. 1,732,515 1,500,000
176553 EE 1|CITIZENS PPTY INS CORP Fl 11/06/2013 | MORGAN STANLEY. 1,142,780 1,000,000
176553 EF 8| CITIZENS PROPERTY INSURANCE CORP FL 11/15/2013 | FIRST SO 1,442,831 1,245,000
176553 ET 8| CITIZENS PPTY INS CORP Fl 11/22/2013 | BANK AMERICA MERRILL 1,154,599 1,020,000
176553 EZ 4|CITIZENS PPTY INS CORP FL ....| 06/13/2013 | PERSHING DLJ 1,545,985 1,365,000
176553 FX 8| CITIZENS PPTY INS CORP FL .| 04/01/2013 | MESIROW........... 5,912,600 5,000,000
181059 FU 5|CLARK CNTY NEV SCH DIST F 07/24/2013 | RBC CAP..........cccounue. 3,358,652 3,035,000
196707 QQ 9 |COLORADO ST BRD GOVERNORS.............. 12/18/2013 | RBC CAPITAL 798,784 700,000 [ cooooveerriemeeireeseeees s
213187 BT 3|COOK CNTY ILL CMNTY COLLE 10/09/2013 | PERSHING DLJ 1,142,360 1,000,000 | .oooooeeeiiiireiseee s
220245 TP 9| CORPUS CHRISTITEX UTIL S...coovvveircrenrererieeieens 07/18/2013 | PIPER JAFFRAY .......itiiiiiiiieiieeise sttt snssenen 3,708,576 3,200,000 | .eoureniereirenieeiees e 3,556
232760 3F 3|CYPRESS-FAIRBANKS TEXIND............... 06/03/2013 | BARCLAYS........otiiiiuiiiirirististiisssisesisesssesessssesssssessesssesssssssssssssessesssessssssenss. | stesssssanssssesssesssntesssssssssssesssenssesssssssssssnes | oossinesssesssesssessssssssssesssessseses 12,158,700 10,000,000 48,611
235241 JJ  6|DALLAS TEX AREA RAPID TRA......ctiiiiiirirerissiiesiesseessessss st esessssssssssssees 11/22/2013 | CIT GROUP........ccorererrrrerieieererississenieees 1,190,630 1,025,000 25,056
249182 GX 8|DENVER COLOCITY & CNTY A 07/12/2013 | CITIGROUP.. 560,910 500,000 [ .eovererereirrieieiiesiee s
249182 HD 1|DENVER COLO CITY & CNTY A 07/11/2013 | CITIGROUP.. 4,694,528 4,325,000 [ ..oocvrneirnineinerier s
3128PY DL 5|FHLMC 03/18/2013 | SALOMON BROS. 8,583,454 8,175,934
3132HP KK 9|FHLMC 01/30/2013 | J P MORGAN 6,081,493 5,916,928
3132HQ EG 3|FHLMC 1201172012 | J P MORGAN.......cvvuimreiriineeieeisseisesesssie st ssesessssians ...13,586,111 12,977,778
31326 E6 7|FHLMC 01/30/2013 [ NOMURA S 9,998,894
313207 K6 8|FHLMC 04/30/2013 | BANK AMERICA MERRILL 10,711,678
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31329 G7 7|FHLMC 04/30/2013 [ JEFFERIES & CO....couvvvrieieieieiiseeesseeessesess sttt 8,329,026 L £ T RN 7,989

3132J9 TD 0|FHLMC 05/29/2013 | MORGAN STANLEY. 214,148,439 | e 13,669,989 15,948
3138E5 CL 0|FEDERAL NATL MTG 02/28/2013 | NOMURA. 8,611,628 8,179,641 | ..o 8,861
3138M7 YZ 2|FEDERAL NATL MTG 01/14/2013 | SALOMON BROS.......cocviemuriimmiismeisseessesesssessessss st ssss s sesssssessssss | oeesssessss s | Loeessse s 10,391,697 9,730,338 12,298
3138WQ Q5 4|FEDERAL NATL MTG 06/19/2013 | NOMURA. 8,365,949 8,453,122 | ...cveeerereeeere e 9,862
3138WV S7 7|FEDERAL NATL MTG 06/20/2013 | RBSSCOTT 6,461,831 6,262,222 | ...ovooeieeseeee e 8,871
31416X LY 4 |FEDERAL NATL MTG 03/28/2013 | SANFORD BERNST. bbb es | bbb bbbt | bbbt s 11,609,527 | ..o 10,842,109 18,070
31418A SC 3|FEDERAL NATL MTG 07/12/2013 | MORGAN STANLEY........votueeumeeesmeeesseeesseessseesssssesssasesssssesssesssssesesssasesssasssssanes | oeeesssssssssesssassssssessssesssanesssnssssnssssnes | oemessssssssnsssssssssssssessssnsssssesssons 15,716,928 | ..ovooceereireris 15,345,284 18,755
363060 CP 7 |GAINSVILLE TX HOSP DIST 02/19/2013 | WELLS FARGO.......... 837,852 770,000

403755 N7 2| GWINNETT CNTY GA SCH DIST ...oovvrmeermrrssersseesssesssssssssessssssssssssssssssssssssssseens 12/03/2013 | PERSHING DLJ 582,310 500,000

414009 GW 4 |HARRIS CNTY TEX CULTURAL 03/22/2013 | JP MORGAN 1,211,200 1,000,000

414009 GX 2|HARRIS CNTY TEX CULTURAL 03/22/2013 | JP MORGAN 1,209,800 1,000,000

419800 FS 1 |HAWAII ST DEPT OF BUDGET & FIN REV........ovoureerrrereeeseeessneesseesnseessesesssssses 01/29/2013 | MORGAN STANLEY........voomrrerreerererneeesnesesseeseesessneees 4,550,000 5,000,000

442435 VN 0[HOUSTON TEX UTIL SYSREV.....coovirirvrireirirrseriserinienns 06/04/2013 | MESIROW.... 8,269,767 7,010,000

45200F ED 7|ILLINOIS ST FIN AUTH REVENUE MUNICIPAL...... 01/18/2013 | CIT GROUP.. 1,343,879 1,105,000

45462R AB 2 |INDIANA ST BOND BANK SPL PROG GAS REV........ 01/10/2013 [ J P MORGAN.......osrvermrirriioeeessesessessssesesssses s 1,446,848 1,300,000

484890 KN 7| KANSAS CITY MO ARPT REV.....ooiiuimrimmeriiersisssesssessssssssssssssssssssssssssssssssssssons 07/24/2013 | BANK AMERICA MERRILL..........oocoivveieeeeeeeceseeeeeeeeeeeeeeseeeesseeessse e ssssssnnes | coesesesssseessssanssssesssssssssesssesssssssssssnns | oomeesssssssssssssssssssssssesassse s 10,879,282 9,775,000

544495 ZQ 0|LOS ANGELES CALIF DEPT WT.............. 06/06/2013 | GOLDMAN SACHS 5,039,064 4,100,000

54811A TM 5|LOWER COLORADO 10/17/2013 | WACHOVIA. B5AT0 | oo 80,000

54811B KR 1|LOWER COLO RIV AUTH TEXT. 10/17/2013 | VARIOUS 190,058 | ovvoveeeereeeieeei e 80,000

560427 WE 2|MAINE ST HLTH & HGR EDUCTNL FACS AUTH RE........cccccovvuunee 02/01/2013 | WELLS FARGO.......... 3,304,094 3,030,000

57563R KT 5|MASSACHUSETTS EDL FING AU.............. 06/21/2013 | MORGAN STANLEY........vvtuuremmmresmeeesssessssessssessssessesessssasssssssssssssessssssssssenss | osessssessssssssossssssssssssssssssssssnsssssssssnnes | onsessssssssssssssssnsssssssssssssssensenns 11,632,041 | oo 10,820,000

576000 MS 9| MASSACHUSETTS ST SCH BLDG.........cocrreererereeeseeesseeesssessssesessesesnesesnns 06/28/2013 | BARCLAYS.......ooveoreetseeesseeess et sess et st sess sttt eess s enns | 1eeesseeess e ss e st s s s sesssnns | fieeesssesss s st 11,931,200 | oo 10,000,000

576000 PN 7 [MASSACHUSETTS ST SCH BLDG........ccvuririieieiisisisssierseissseiessseessessenes 06/13/2013 | BANK AMERICA MERRILL 2,403,820 2,000,000

592098 E8 6|METROPOLITAN GOVT NASHVIL......cvvvrrrerrmreereeeseeesseeesneeeenns 12/17/2013 | RBC CAP.......cocevvrneens 1,577,646 1,330,000

59259N X5 7|METROPOLITAN TRANSN AUTH 08/07/2013 | CITIBANK ......cooiieeiireiscireeise it ees e bbbt nntes | 4eebesbsee bbb bbbt es | eebsess st 12,681,077 | e 11,130,000

592646 4Y 6|METROPOLITAN WASH D C ARP, 06/28/2013 | NATIONAL FINANCIAL SERVICES CO........cccoovvvrerirerirerirenes 3,467,129 3,015,000

59335K AH 0| MIAMI-DADE CNTY FLA SEAPO..........cosiriirrrereeesnesesnneessseesssesessssessssesnnees 09/11/2013 | RAYMOND JAMES... 4,561,550 4,165,000

59335K AJ 6 |MIAMI-DADE CNTY FLA SEAPO. 09/11/2013 | RAYMOND JAME 5,873,071 5,455,000

59335K AT 4| MIAMI-DADE CNTY FLA SEAPO.........cmirviirrermeeeseeesseesssesssssesssssssssssesnees 09/11/2013 | RAYMOND JAMES... 1,045,190 1,000,000

59335K AU 1 [ MIAMI-DADE CNTY FLA SEAPO.......cotiiiriiriieieireriseiseieeisssisessesisssesnees 09/11/2013 | RAYMOND JAMES 988,540 1,000,000 [ ovooooverniereeieeeeeeeee e
59465H DM 5| MICHIGAN ST HOSP FIN AUTH 08/07/2013 | CIT GROUP 5,427,883 5,660,000 71,811
645771 XV 3| NEW JERSEY BLDG AUTH ST B....coisiiiiiiieieieeineeisnesisneeessssesssssssssssssssssssssssnnens. | covsnneeesnneens 11/15/2013 | MORGAN STANLEY ........crrrierrrereeeneeinesesseeesseeesees . 3,576,215 3,105,000 | .ovevueeerrieeie e
646135 3T 8|NEW JERSEY ST TRANSN TRF.. 11/21/2013 | BANC OF AMERICA . 4,813,994 4,215,000 103,677
64971Q 5Q 2|NEW YORKN Y CITY TRANSIT 06/13/2013 | LOOP CAPITAL. ...cocveomrrermeeesmeeeseeessseessssesssssssssessssssssssessssnns 5,927,950 5,000,000 [ ..oovermmreermeeeseeesneeesseeeeeee s
64972F 7E 0| NEW YORK CITY NY MUNI WTR FINAUTH WTR RE........cccovvvmrirrrirrinne 12/28/2012 | HUNTINGTON 248,314 200,000 500
64986A Y3 9| NEWE YORK ST ENVRNMNTL FAC CORP........oovrrurmrrermmrermnersssssssensssssssssssssssssssnees 1211612013 | STIEFL-F....voooveveieceeeenseeesessseessssss oo 1,925,788 1,625,000 903
649905 PL 4 |NEW YORK ST DORM AUTH REV... 07/22/2013 | GOLDMAN SACHS........voireermeeneeesneeeseeeessesesseeeseeeens 1,366,088 1,250,000 25,000
649905 PM 2| NEW YORK ST DORM AUTH REV... 10/18/2013 | VARIOUS........ovvverirnreriesseese sttt 1,842,095 1,670,000 32,457
650010 AD 3|NEW YORK ST TWY AUTH GEN 1212012013 | VARIOUS.........voooeeineeeieeesesssseessseesss st sess sttt essssesssss | 4eeessaeessseees s ss e es s ses st s s nesss | sesssseess s ss s st ss st 10,218,434 8,940,000 | ..eoverurrerneeerreree e 3,111
650035 D9 6|NEW YORK ST URBAN DEV COR.......coovvriiriiriireriiissiresiersisessiensssiensessees 10/04/2013 | WACHOVIA 4,663,686 3,950,000 [ ..ovoveireirierieieieeeee e 7,132
661253 BY 9|NORTH NATOMAS CMNTY FACS 07/12/2013 | STIEFL-F 2,297,873 2,160,000 | ..vevmrereeereeeeee s
67760H JM 4 |OHIO ST TPK COMMN TPK REV .| 07/31/2013 | CITIGROUP.........oooreerieieeeeineeeseseseneenns 2,445,960 2,200,000

702248 PE 9| PASADENA CALIF ELEC REV. .| 11/19/2013 | BANK AMERICA MERRILL 1,058,180 965,000

729429 MJ 6| PLYMOUTH-CANTON MICH CMNT.......ccoovvernnnee 06/05/2013 | STIEFL-F 390,558 350,000 [ ceouoeermrereeeseeeseee s
73358W ET 7|PORTAUTHNY&NJ 11/07/2013 | GOLDMAN SACHS 3,383,546 2,900,000 11,278
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73358W LV 4|PORTAUTHNY&NJ 07/15/2013 | BANK AMERICA MERRILL 2,205,357 1,925,000 802
73358W PL 2|PORTAUTHNY &NJ 11/22/2013 | WACHOVIA 727,588 625,000
73358W PM 0|PORTAUTHNY &NJ 11/22/2013 | WACHOVIA 2,499,826 2,145,000
73358W QP 2|PORTAUTHNY&NJ 12/10/2013 | BARCLAYS 1,700,070 1,500,000
735352 MQ 6| PORT ST LUCIE FLA UTIL RE.......coiiiimieririeririesiieniensesesssessssessssesssessssssssssssssssensns | sessssesnsrones 12/03/2013 | GOLDMAN SACHS.. 2,735,097 2,355,000
735389 QJ 0|PORT SEATTLE WASH REV. 1211712013 | WACHOVIA. ...ttt 1,420,638 1,250,000
736754 LP 5|PORTLAND ORE WTR SYS REV. 04/24/12013 | CITIGROUP........covvirieiciririreieriseeessssisissnienes 7,926,797 6,320,000 [ ..oovureieereiiireii s
74526Q KS 0|PUERTO RICO ELEC PWR AUTH 06/27/2013 | BARCLAYS.........oevirierierieinenssssssssessssessssssssas 8,821,015 9,335,000 | ..evurerrrreerenieisens s 1,297
74526Q ZL 9|PUERTO RICO ELEC PWR AUTH 07/03/2013 | MESIROW............. 3,176,277 3,170,000 | voveierierriieiie e 3,522
75076P AS 4 |RAILSPLITTER TOB SETTLEME e . 06/28/2013 | VARIOUS.......couviriiieirriaeiseseessiesiesisss s ssssess s ssssssssssessesssesssssssssssesss. | atessssssnsssesssessssssssssssesssesssesssesssssssssssnes | oossisesssesssesssesssssssesssesssessseses 13,610,898 | ... 11,600,000 78,772
752147 HA 9| RANCHO SANTIAGO CALIF CMN 06/19/2013 | GOLDMAN SACHS 3,605,344 3,050,000 61,000
783186 QK 8|RUTGERS ST UNIVNJ 06/25/2013 | MORGAN STANLEY.... 4,464,088 3,800,000 | ovoorerrirriieeiee i
786134 PG 5| SACRAMENTO CNTY CA SANTN DISTS FING REV........cocovivrrirircenne 02/21/2013 | STIEFL-F.....oooiieciieeieeieieseseesssess s sesissssensnenes 1,071,263 1,155,000 140
796253 2J 0| SAN ANTONIO TEX ELEC & GA. e 1201072013 | VARIOUS.......oooioiiiiiesie st 4,425,905 3,725,000 67,164
799017 LD 8|SAN MATEO CALIF UN HIGH S 1211172013 | STIEFL-F....ooiicieieeersesiseseeee e 1,184,720 1,000,000 [ ..oovorrerrieeeierieereeiene s
815618 BY 8| SEDWICK CNTY KANS SINGLE FAMILY MTGE........covviiirieiniiciieeiieeiseeiseesssisesinns 01/04/2012 | PRIOR YEAR ADJUSTMENT .......cuuuiiuuiimrimeisssiaeisessessseeesesssssssssesssessssessasssss | sessesesessssssssssesssessssssssssssessesssesssasssnes | tooesssesssesssaessansssssssessesssasssaessssssns 21,000 [ coouiirrirciresieis et | ceb et
837151 JG 5|SOUTH CAROLINA ST PUB SVC 1172172013 | VARIOUS.......oooiiriiiiesiiiess st 4,325,196 4,400,000
875282 AT 2| TAMPA FL TAX ALLOCATION 02/12/2013 | MORGAN Ki....oouiirmioniiieeieesesiseesessessse st esssssesssssssssssess s sssssens 499,762 420,000
88880P BY 9|TOBACCO SETTLEMENT FING C 07/03/2013 | CITIGROUP.. . . 20,338,560 | .ovovevveereieeereieninine 18,000,000
889396 QF 7|TOLEDO OHIO WTRWKS REV. 06/14/2013 | NATIONAL FINANCIAL SERVICES CO........cccovvvmerierrrerienes 2,305,660 2,000,000
91412G RT 4|UNIVERSITY CALIF REVS FOR 03/27/2013 [ WACHOVIA. ... | ot | Lo 10,020,339 8,005,000
91412G ST 3 |UNIVERSITY CALIF REVS FOR 10/29/2013 | VARIOUS, 6,364,763 5,475,000
914353 YY 7|UNIVERSITY ILL UNIV REVS 12/18/2013 | GOLDMAN SACHS 302,728 265,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: SRR PPN 445,392,041 ....405,168,390
Bonds - Industrial and Miscellaneous
00101N AB 3| ADS WASTE HOLDINGS INC 10/21/2013 | VARIOUS, 425,500 400,000
00130H BS 3| AES CORP......oivimririeniieitieeeieet sttt ssinnns | eesesisesinnes 03/19/2013 | VARIOUS 230,000 200,000
001546 AL 4|AK STL CORP. 12/03/2013 | BARCLAYS 142,500 150,000
001546 AM 2 |AK STL CORP 12/10/2013 | STERNE AGEE......... 148,500
00165A AD 0 |AMC ENTERTAINMENT INC 02/27/2013 | JEFFERIES & CO....oovvuriuriieieisecse st sssssssssssssssesssessssenas . .57,563
00206R BN 1|AT&TINC . 06/11/2013 | RBC CAP.........cccccvuenueee 235,033 250,000
00213M AB 0313 GROUP INC 06/12/2013 | DEUTSCHE BANK 296,250 300,000
008635 AC  8{AGUILA B S.A. ...ttt sttt | aesbnsinneiaas 07/30/2013 | CITIGROUP.......cvomirrieireiieeieissesiseisenieees 513,750 500,000
008674 AF 0|AHERN RENTALS INC 08/20/12013 | VARIOUS.......ooiiririiieiresis ittt snaen 407,375 400,000
009158 AT 3| AIR PRODUCTS & CHEMICALS ......ccvurerrircriinineisecisssiessenssssissssssssssssenssesssssssnses | sessssisssnnns 01/30/2013 [ J P MORGAN........vvvmeimrmiiieiieniesiseessssssssessesesesssssans 995,930 1,000,000 [ .oooeoreereereirerieeeeerens e
00928Q AK  7[AIRCASTLELTD o 04/30/2013 [ JP MORGAN........oiiiiiiiiiniiisisissis s ssissienes 168,563 150,000 | ..o 3,984
00928Q AL 5|AIRCASTLE LTD 12/02/2013 | CITIGROUP..........ovrvrrierireirerieerierienieseseeens 350,000 350,000 [ .oovevererreirnirerieriensees s
01377R  AA 1| ALCATEL-LUCENT USA INC 07/31/2013 | MORGAN STANLEY......oovvtririrerineineiieeiseissesissessnienes 200,000 200,000 [ .ooverrereereieiserieeiees s
01377R  AB 9| ALCATEL-LUCENT USA INC 1172512013 | VARIOUS......oooiiiiiiieieieisioe sttt 802,000 800,000 788
01551U AB 0| ALGECO SCOTMAN GLOB FIN .....ccoouiirrimeirerineiieniesissiseiessesssesssnsseenns 01/18/2013 | DEUTSCHE BANK 207,000 200,000 [ oooveererernireeserieseees e 6,151
018772 AR 4 |ALLIANCE ONE INTL INC 07/26/2013 | DEUTSCHE BANK 784,000 800,000 [ .vooveeieieeieiieieiee s
02005N AD 2| ALLY FINL INC 06/11/2013 | VARIOUS.......coouvmmrireiieeiseiseise e asses sttt 605,250 550,000 [ .vuverrrrrerrrrereererseerieneesesseeeeened 4,575
02154C AC 7 |ALTICE FINANCING S.A weor | 1211212013 | VARIOUS.......cooiiieiiiceti it 402,500 400,000 181
023850 AA 8|AMERICAN APPAREL INC .| 04/01/2013 | BANK AMERICA MERRILL 582,000 600,000 [ ..ovvoererrrirrireiiieniei s
02406P AN 0 [AMERICAN AXLE & MFG INC 11/05/2013 | JP MORGAN..... ... cvvuiiemiiaeeiseeseetesise s es st bbbt | £hieeb e bbb bbbkt | eeb st s bbb 50,000 | coouverrirrereererinerie e 50,000 | ovoureureieereereiees et
025815 AA 9|AMERICAN EXPR CENTURIION .| 01/28/2013 | STIEFL-F 998,220 1,000,000 .
0258M0 DJ 5|AMERICAN EXPRESS CR CORP 07/24/2013 | DEUTSCHE BANK 998,960 1,000,000 [ .ooovrreernereenereeerees s
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02665W AC 5| AMERICAN HONDA FIN CORP M 10/03/2013 | BARCLAYS.. 996,140 1,000,000

02666Q M2 6|AMERICAN HONDA FINANCE .| 02/12/2013 | CITIGROUP.. 999,430 1,000,000

026874 CX 3| AMERICAN INTL GROUP INC 08/06/2013 | CITIGROUP.. 999,750 1,000,000

02922X AG 3 |AMERICAN RENAL HOLDINGS.... 02/15/2013 | GOLDMAN SACHS 1,209,750 1,225,000 [ ..voveneieeinieireieie s
02986D UM 5|ARYSTA LIFESCEIENCE SPC .......... 05/22/2013 | GOLDMAN SACHS 125,000 125,000 | ovvoomeermrrererereeesseesesss s
030981 AG 9| AMERIGAS PARTNERS L P....ciiiiimriiieieieeiiesesnesessesssesessessssssssssssssssssssssssssssssns | cossnnsessnnnees 03/01/2013 | WACHOVIA 107,000 100,000 278
032803 AB 4 |GLOBAL GEN MERGER SUB 03/13/2013 | MORGAN STANLEY ....ccorttiriiriiriireieiesissesesisssesessesssssssessessssssesssssssssesssessnssss | stssessessssssesssssssssesssessssssssesssssssssesssssnssns | ossosssesssssssessesnssasssessesssssessossanes 54,750 | oo 50,000 | .o 1,222
035242 AA 4| ANHEUSER-BUSH INBEV FIN 01/14/2013 | DEUTSCHE BANK 993,470 1,000,000 [ .oooveomeeneeneirerieeeeeeni e
03674P AK 9 |ANTERO RES FIN CORP.......oviiireiieieicirieieeiesie e 10/24/2013 | VARIOUS 451,548 450,000 | .o
037833 AK 6|APPLE INC 05/09/2013 | VARIOUS 1,987,190 2,000,000 733
039380 AK 6|ARCH COAL INC... 12/12/2013 | BANK AMERICA MERRILL 100,000 100,000 | covooienieieieireeise s
03969A AA 8 |ARDAGH PKG FIN/MP HD USA 01/16/2013 | CIT GROUP........covvirirrririsriieissieresinines 200,000 200,000 | cvvrireieiiieieee s
03969A AB 6|ARDAGH PKG FIN/MP HD USA 06/12/2013 [ VARIOUS.......cooveteeeieeeiseeei st ssssnneen 395,500 400,000

044209 AF 1[ASHLAND INC 02/21/2013 | CIT GROUP........cvvvirerriirinrisisissienesieenes 148,589 150,000

044209 AK 0|ASHLAND INC........ 06/12/2013 | VARIOUS.......cooveimeeieeeseeessessssessss sttt sssssssssssenes 452,188 450,000

045086 AD 7| ASHTON WOODS USA/FINANCE .....ovvooiiieiiineeieeesnseisnessssesssssssssssssssssssssesns | cevnneeennnens 02/06/2013 [ VARIOUS........cooiiimriieiiiseeess et 518,964 522,000

04523X AB 3|ASPECT SOFTWARE INC, 03/04/2013 | RBC CAP.........cocccurnn. 197,000 200,000

047478 AA  0|ATHLON HLDGS LP/ ATHLONF... 05/16/2013 [ VARIOUS.......cooveteeiieeeiseeeissees st 911,900 900,000

050095 AM 0| ATWOOD OCEANICS INC.... .| 06/18/2013 | BARCLAYS.. 263,250 250,000

052068 AB 9| AURORA USA OIL & GAS INC 06/12/2013 | VARIOUS.......cooeereeeieeeseeesssessseess sttt sess s sssssssessssassssssssssneees 811,500 800,000

05508W AA 3|B &G FOODS INC 06/12/2013 [ VARIOUS.......ooovirmiiieeise et 499,375 500,000

05531F AN 3 BB&T CORPORATION.......ouvirurrermremmresseesssssssseesssssssssssssssssssssssssssssssssssssssssnes | onsesssnesenns 06/14/2013 | DEUTSCHE BANK 998,540 1,000,000

05578M AA 0| BMC SOFTWARE FINANCE INC......ooooooriermeeeineeineeieeneeenseeessseesens 09/16/2013 | VARIOUS 957,500 950,000

058498 AQ 9|BALL CORP. 06/12/2013 | WACHOVIA 320,250 300,000

059165 EF 3|BALTIMORE GAS & ELEC CO 06/12/2013 | SCOTIA BANK 999,570 1,000,000 [ .oooevererrereinerieereeiene e
06051G  ET 2| BANK OF AMERICA CORP  ......cooomiiierioeeiseeesesissessssesssesssssssssssssssssssssssssssssnssssns | sressssssssnes 01/22/2013 [ BANC OF AMERICA........cvoomiiiniiieiioeeesseess st 1,990,520 2,000,000 | .ooovermererieeeei s 1,556
06051G EU 9|BANK OF AMERICA CORP 03/19/2013 | BANK AMERICA MERRILL 2,236,118 2,250,000 14,644
06053F AA 7 |BANK AMER CORP ....| 07/18/2013 | BANK AMERICA MERRILL 999,190 1,000,000

06406H CJ 6|BANKNEW YORK MTN BK ENT . | 03/04/2013 | GOLDMAN SACHS 2,699,217 2,700,000

07330N AD 7 |BB&T BRH BKG & TR CO GLOB....... 09/19/2013 | DEUTSCHE BANK 1,999,600 2,000,000

07388V AE 8|BEAR STEARNS CMBS 2007-TO 05/21/2013 | WELLS FARGO.......ccooumiiiriiireeiseesiseesisssisssissssiss s | fotesissess s | foneeise e 11,482,031 10,000,000

07556Q BD 6|BEAZER HOMES USA INC .....ovvvmrrerrrernriiserensenssssenenns 04/16/2013 [ CS FIRST ..oouvverevermereseessseesssssssssesssssssssssssssssess st ssssssssssssssssneees 101,750 100,000

07556Q BE 4 |BEAZER HOMES USA INC......coovvomirereierereneeisesesesesessesenees 09/25/2013 | CS FIRST. 197,082 200,000 [ cooooverniereieeeeseee s
085789 AF 2 [BERRY PETE CO....ouuiiiriiiiiiiicissieiesissiesessssiessssssesssssssssss e sssssssssessessssssesssssssssensns | sossssossssnns 07/1712013 | JP MORGAN. ...ttt bbbt ens | stssessess e s es b e b s s bbb s bbb nnse | Hhosbneses b b es bbb 51,000 | oo 50,000 | .o 1,124
086516 AM 3| BEST BUY INC....couieumrieieeeieesieessseessseessssessssssssseessssesssssessssesssssssssssssssssessssssssssaness | cosssesssneees 07/22/2013 [ VARIOUS.......cooviieieieceiseeei et 599,991 600,000 375
088609 AA 0|BI-LOLLC/BI-LOFIN COR 09/17/2013 | DEUTSCHE BANK 346,500 350,000 [ .eoivverereiieieireiiesieee s
09179F AJ 1|BJ'SWHOLESALE CLLUB INC 11/14/12013 | GOLDMAN SACHS.........coomrrermrrerneesneesneesssessssessaneees 577,100 580,000 [ +vvooverrarermeresneesseresseess s
10112R AV 6|BOSTON PPTYS LTD PARTNERS................. 04/02/2013 | MORGAN STANLEY 496,895 500,000 | rveouoreermeeereeesneeesseee e
10112R AW 4|BOSTON PPTYS LTD PARTNERS.........c.cc.... 06/18/2013 | JP MORGAN 498,470 500,000 [ covoovermarermeresereseneseess s
11283W AA 2 [BROOKFIELD RESIDENTIAL  ..ooouiieinceieeeseeesseeessesesssssssesssssesssssssssssssssssssssesssns | neesssnseesns 0171772013 | CS FIRST .oeouveereeteeeieeesseeesseeesseessssss st essss s 105,188 100,000 659
11283Y AA  8|BROOKFIELD RESIDENTIAL PP........ooooiivirerireeineeiesiseesiseneeonns 06/18/2013 | CS FIRST. 600,000 600,000 [ .ooooverenrerieseieei s
12008R AG 2|BUILDERS FIRSTSOURCE INC 06/12/2013 | VARIOUS 502,345 500,000 953
120462 AA 4 |BUMBLE BEE ACQUISITION CO 04/17/2013 | CS FIRST ..oouveereeetneeiiseeeiseeess sttt eeeen 157,215 141,000 | oveoneeeeieeee e 4,477
12046Q AA 1|BUMBLE BEE HOLDCO S C A 05/20/2013 | BARCLAYS.......ooveeeaetrmeeesseeess st esss sttt nes | £1te st st | eebt s 27125 [ oo s 25,000 455
121579 AG 1 |BURLINGTON COAT FACTORY 021972013 [ VARIOUS.......cooveteeeieeeseeesseess sttt | 1t e et | cebtsee et 55,045 [ oo s 50,000 97
12189L AM 3| BURLINGTON NORTHN SANTAF.... 03/05/2013 | MORGAN STANLEY 1,000,000 1,000,000 | ..ooveeriiirinicieiee s
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1248EP AW 3| CCO HLDGS LLC / CCO HLDGS 04/16/2013 [ JP MORGAN.........oo ettt eeessceesss et esss st s st | £1eeee st | ceetseee s 27,938 [ oo s 25,000 707
1248EP BC 6|CCO HLDGS LLC /CCO HLDGS 02/28/2013 | DEUTSCHE BANK 450,000 450,000

12505B AA  8|CBRE SVCSINC 03/11/2013 | BANK AMERICA MERRILL 250,000 250,000

125581 GP 7 |CIT GROUP INC 03/01/2013 | BARCLAYS.. 362,250 350,000

12623E AD 3|CNHCAPLLC 06/21/2013 | CITIGROUP.. 100,438 100,000

12626C AA 0| CPG MERGER SUB LLC.......coorierrrereeerneeesneeesseeesssseseeennns 09/24/2013 [ JP MORGAN.........covermieimerioeeesseeesnssessesessesss s sessssssesnns 350,000 350,000 [ ceouorvernneeseeeseeeseee s
126307 AC 1|CSCHLDGSINC... 02/22/2013 | BNP PARIBAS 300,000 250,000 719
127693 AE 9| CEASARS OPERATING ESCROW  .....iivirrieierereeeseeesseesssesessseesssesessessssssssssneees 09/19/2013 [ VARIOUS.......cooeeieeieeeiseeeissessss st 1,098,250 1,100,000 37,038
127693 AH 2| CAESARS OPERATIONG ESROW .......coiiiiriiiiiiiiniiciisie st 09/19/2013 | VARIOUS.......ouiiiirriieiiesiieeisisis st 1,224,625 1,250,000 | ..o 1,463
131347 CA 2| CALPINE CORP 10/17/2013 | CITIGROUP........cooomrrermrrerreereeesssesaseesnneees 347,176 350,000 [ cevoorermarermeeeseessseres s
14070H AA 6| CAPSUGEL HOLDINGS US INC.......corriermiireeiineeisnseesseeissesessessss s sesssssssssssssesnees 10/31/2013 | CS FIRST 150,000 150,000 | ovvouoverneereeise e
146303 AF 9| CARTER WILLIAM CO 08/15/2013 | VARIOUS. 452,525 450,000 299
147446 AR 9| CASE NEW HOLLAND INC... 07/08/2013 | WACHOVIA. ..ot seessessssssssessss s sssssssssssseees 142,188 125,000 | rveomeereeerneeeseeesseeeseee s 1,094
14912L 5P 2| CATERPILLAR FINANCIAL SE 02/28/2013 | CITIGROUP 499,035 500,000 [ .oovriereereirieeie s
14985V AC 5|CCMMERGERINC........ 01/10/2013 [ STERNE AGEE............vvtuuevimeisseeesssesssssesssssesssssssssssssssessssess s sesss s ssssssssssas | £1sessssssssasssssasssssssssssssssssssssssssasssssnns | wessssesssnssssssssssassssssssssassssssssssaneess 49,688 | ..o 50,000 938
15200W AC 9| CENTERPOINT ENGY TRANS 20.......cmiuriiriimeireiiniiinesssessseessessssssessssssssssssssssssssss. | sesessnseneses 06/12/2013 | JP MORGAN 3,038,438 3,000,000 15,646
15672W AE 4| CEQUEL COMMUNICATIONS HOL.......cvvorrvermerirerernresseseseneesnees 05/13/2013 | CS FIRST. 650,000 650,000 [ .evoorerrurereereseeeseee s
15942R AD 1|CHAPARRAL ENERGY INC 03/08/2013 | BARCLAYS.......oorveomrrerreerneeeseeesessssssssssssesssessnns 109,250 100,000

162821 AA 0 |CHECKOUT HLDG CORP. 06/12/2013 | VARIOUS 320,250 400,000

16524R AC 7| CHESAPEAKE MIDSTREAM PART.......iiviimrrermrremmeesssasesssnessssssssessssssssssssssssssssssssssnns 08/14/2013 | BARCLAYS.......oorrermrrerreerenessneesssessssessssssssssssnns 406,000 400,000

166764 AG 5|CHEVRON CORP NEW. 06/17/2013 | BARCLAYS.. 1,500,000 1,500,000 | .vooooveemriereiiereieeeieeee e
166764 AH 3|CHEVRON CORP NEW. 06/17/2013 | BARCLAYS.. 1,000,000 1,000,000 [ ovvvovvermrerereseeees e
170031 AA 6| CHIQUITABRANDS INTL oo 06/12/2013 | VARIOUS 603,120 600,000 [ veouoverneerereseeeesseses et 2,888
171484 AA 6| CHURCHILL DOWNS INC 12/17/2013 | VARIOUS 454,875 450,000 75
172967 GS 4|CITIGROUP INC 04/2412013 [ CITIGROUP......cvvvrrreererereeesseeessseesssneennnes 999,290 1,000,000 [ evvoooeermreermeeesseeesseees et
172967 HC 8|CITIGROUP INC 09/19/2013 [ CITIGROUP.......ovvvvoreeoerieeesseessesesseens 995,620 1,000,000 [ ovoooovermiereeiseeeeeeenes e
179584 AL 1 |CLAIRES STORES INC 1211812013 | VARIOUS.......oveveeererereeseeeseeessesssss sttt 310,125 300,000

179584 AP 2 |CLAIRES STORES INC 07/15/2013 | VARIOUS 512,161 500,000

179584 AQ 0|CLAIRES STORES INC 12/11/2013 | VARIOUS 774,000 800,000

184502 BL 5|CLEAR CHANNEL COMMUNICATI 09/19/2013 | VARIOUS 736,488 750,000

184502 BN 1| CLEAR CHANNEL COMMUNICATION 02/21/2013 | CIT GROUP 350,000 350,000 [ .ooveererrireieiieeieseee s
18450J AP 0|CLEAR CHANNEL COMM ..o 10/24/2013 | GOLDMAN SACHS.. 525,664 545,000 [ 1eooorerearerneeeseeessene s
18538R AE 3|CLEARWATER PAPER CORP 04/05/2013 | WACHOVIA. ..o nsessnnen 109,375 100,000 | .evooeovereereeee e 3,147
18538R AG 8|CLEARWATER PAPER CORP 0171712013 | MERRILL. ...ttt st sssens | stssessessssses s s bbbt en s nsnnsa | shosbanesesssssnss st b s bbb s 50,000 | ..o 50,000 | oovieeieic s
185401 AD 8 |CLEAVER-BROOKS INC 04/16/2013 [ VARIOUS.......cooeeteeeieeiieees et 108,250 100,000 | vvevrmeermreereeeseeeesseeeseees s 2,917
19416Q EC 0|COLGATE PALMOLIVE CO MTNS............ 04/29/2013 | CITIGROUP........cooovririiriineiieeiieeseisessissins 985,050 1,000,000 | ovooooverniireieee e
20030N BF 7|COMCAST CORP NEW. 06/11/2013 | VARIOUS.......coovermeereeeseeessessss sttt sssssssenes 1,464,735 1,500,000

20337X AA 7| COMMSCOPE HLDG CO INC......cveumrieimreirnceeseeesneeesseeessssssseesssssesssssesssssssssssssssssnsssnns | sesessseeesnnes 10/30/2013 | JP MORGAN 301,875 300,000

205887 BQ 4|CONAGRA FOODS INC 03/25/2013 | VARIOUS 2,522,160 2,500,000

20605P AD 3| CONCHO RESINC 10/29/2013 | BARCLAYS........ooomreirrereeesenesseeessssessssssssssesnes 309,563 300,000

20605P AE 1|CONCHORESOURCES INC ...cocoooiivieieieieeieie s 05/20/2013 | BANK AMERICA MERRILL 881,875 850,000

21036P AK 4|CONSTELLATION BRANDS INC 04/30/2013 | BANK AMERICA MERRILL 100,000 100,000

21036P AL 2| CONSTELLATION BRANDS INC 06/20/2013 [ VARIOUS.......coovirmiiieeeieeeei et 1,027,070 1,050,000

210795 QD 5| CONTINENTAL AIRLN PT TR 2 10/23/2013 | CIT GROUP.......cvvrmrerrcrercrereriscessneeennns 154,875 150,000

22576E AA 5|CRESCENT RESOURCES LLC 07/02/2013 | VARIOUS.......coovetmeeeieeiiseeeissessse st 162,500 150,000

226373 AG 3|CRESTWOOD MIDSTREAM PRTNR 10/22/2013 | CITIGROUP.. 250,000 250,000 [ .ooivriieiiieiei s
228189 AB 2| CROWN AMERICAS LLC/CAP CO. 04/19/2013 | CITIGROUP. ... vveeeaeesseeesseeesseeesseessssesssssesssaeesssasssssasssssasssssasssssasesssasssssasssssane | £1eesssossssssessssessssessssssssasssssnessssesssnnes | wessssessseessssssssasssssnessssasssssnssssansees 49,750 | cooooeeereeeeeeeieees s 50,000 656
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228701 AC 2| CROWNROCK LP 07/15/2013 | VARIOUS 1,013,938 1,000,000

23290H AA 1|DEMATIC SA/DH SERV LUX 07/16/2013 | PRINCERI 265,688 250,000

233278 AD 5|DJO FIN LLC/DJO FIN COROP 01/24/2013 | CS FIRST. 338,750 350,000

23327B AF 0|DJOFINLLC/DJOFIN COR 04/26/2013 | CS FIRST. 157,125 150,000

23331A BF 5|D.R. HORTON INC 07/11/2013 | VARIOUS 649,625 650,000

23331A BG 3|D.R.HORTONINC .o 01/30/2013 [ J P MORGAN.......orrveemiermerereeesesesseseseeses e 350,000 350,000 [ ceouorvernneeseeeseeeseee s
233851 AH 7 |DAIMLER FINANCE NORTH AME 03/26/2013 | BANK AMERICA MERRILL 1,043,590 1,000,000 [ oo 1,167
233851 AU 8 |DAIMLER FINANCE NA LLC 01/07/2013 [ J P MORGAN.......otvveomrrermerirmeresnesessesessesesseseseesesssseenns 497,915 500,000 [ +eoooveemarrermeeeseeesseees s
245217 AS 3|DEL MONTE CORP 7.625 06/12/12013 | VARIOUS........ooiiiirriiceesiesi it 413,875 400,000 | oo 8,260
25243Y AT 6|DIAGEO CAPPLC............. 04/24/2013 | BANK AMERICA MERRILL 497,150 500,000 [ +eooovermmrermerermereseresseesseeresenss s
25278X  AA 7| DIAMONDBACK ENERGY INC.......crrvermriirerireeesneeisnssesnesessesssnessssssssssssssssssssssssss | aesessoneesnnes 09/12/2013 [ CS FIRST ..oouvvirrriieeiteeessesess sttt neees 300,000 300,000 [ .oooovermiereieseeisreee s
25380W AE 6|DIGICEL GROUPLTD oo 12/11/2013 | CITIGROUP.....ovvvvvririirieisisseieiesiseeeninines 257,500 250,000 [ ..o 4,354
25470X AP O|DISHDBS CORP oottt seessse st ssssssssssssssssssssssssssnness. | ansessnsssssnnes 04/02/2013 | DEUTSCHE BANK 300,000 300,000 [ coouoveemarereeeseeesseees s
256882 AD 3 |DOLPHIN SUBSIDIARY Il IN 01/25/2013 | BARCLAYS US FUN.....cottuiiiiiiierisieienieissss st sssssssesssssssssessns | stssesssssssssessssssssssssessssssssessssssssesssssnsses | soosssssessssssssosssessnssasssessesssssessossanes 54,500 | ..o 50,000

260543 CH 4|DOW CHEMICAL CO/THE 01/15/2013 [NOMURA S 992,310 1,000,000

26112T AE 6 |DOWNSTREAM DEV AUTH 1112202013 | VARIOUS.......oo oottt 416,750 400,000

26441Y AX 5|DUKE RLTY LTD PARTNERSHIP 03/12/2013 | WELLS FARGO.......... 991,790 1,000,000 [ ..oovorrerririierierieeiene s
26613T AE 0 |DUPONT FABROS TECH LP 09/17/2013 | VARIOUS 749,438 750,000 [ .ooveerererrrineeseeiessessesie e nsenes
269871 AA 7|EAGLE SPINCO INC 02/04/2013 | VARIOUS. 1,012,535 1,000,000 347
27749T AC 9 |EASTON-BELL SPORTS INC e 06/26/2013 | WACHOVIA 428,500 400,000 | .ooovermreerereseeeeee s 3,250
278062 AC 8| TURLOCK CORP........oosrvimrercrioceesneeissesessesss s 06/18/2013 | KEYBANC. 963,820 1,000,000 | .vooooevererieeiieeee s 3,743
29265W AA 6| ENEL SOCIETA PER AZIONI 09/21/2013 [ JP MORGAN.......courermrermerermeresnesssssssssssssesssessssesessessssssssenas 595,098 600,000 [ .ooooverearermererreeseeeseess s
29363T AB 2 |ENTERCOM RADIO LLC /ENTE 06/12/2013 | VARIOUS 402,250 350,000 [ cvveuoererneerereseeesenes et 6,971
29365K AC 7 |ENTERGY TEXAS RESTORATION FUNDING LLC 07/30/2013 | VARIOUS, 7,331,104 6,433,000 10,132
29379V AZ 6|ENTERPRISE PRODS OPERLLC........... 06/18/2013 | BANK AMERICA MERRILL 489,955 500,000 [ cvvoroeerrareermeeeseeesseeeseeeseeeseeeeens 4,327
29444U AL 0 |EQUINIXINC 06/07/2013 | VARIOUS 659,000 650,000 [ vooooverreireeeseeesenes e 5,376
29444U AM 8 |EQUINIX INC 10/15/2013 | VARIOUS, 536,875 550,000 859
30251G AA 5|FMG RESOURCES AUGUST 2006... .| 07/15/2013 | VARIOUS 102,000 100,000 | cvoonmverneeereeeeseeees e 1,478
30251G AC 1|FMG RESOURCES AUGUST 2006... 08/08/2013 | VARIOUS 203,063 200,000 430
30251G AK 3|FMG RESOURCES AUGUST 2006... .| 08/07/2013 | VARIOUS 675,375 650,000 17,292
315786 AA 1| FIDELITY & GTY LIFE HLDGS......corverrvereeieeeieeeseesessesessesesssssssssssssssssesesssesssssnnns | cossneessnnnees 03/22/2013 [ JEFFERIES & CO....couvvvvriiieiiieiiesiseeessesess st 150,000 150,000 | ovvvomverneereeiee e
31677Q AV 1 |FIFTH THIRD BANK 02/25/2013 | DEUTSCHE BANK 1,497,270 1,500,000 | ovvvoorermrernererneeeeee e
319963 BB 9| FIRST DATA CORP.......ovsivirieirresseeesneeissesissesss st 02/20/2013 | J P MORGAN 321,375 300,000

319963 BE 3|FIRST DATA CORPORATION 07/11/2013 | MORGAN STANLEY 573,375 550,000

319963 BF 0|FIRST DATA CORPORATION 09/22/2013 [ VARIOUS.......cooveimeiiieeesseeei et 942,045 932,000

319963 BH 6| FIRST DATA CORP.......cossiviriiieeireeisesisssisesis s 03/26/2013 [ CITIGROUP........cvvvoreieeieeeieseissssiseis 150,000 150,000 | ovvoovverriereiieeeieeee s
336130 AA 7|FIRST QUALITY FIN CO INC 06/12/2013 | VARIOUS.......coovermeriieeeseeessesssssssss sttt ssssssassssssenes 494,625 500,000 906
340627 AB 4 |FLORIDA EAST COAST HLDGS. 02/04/2013 [ PIK = PAID IN KIND.........cooveeueerueeesneeeseeeesseeeesseeessseessssseesssesessse st sssssesssssssssssns | 1eeesssasssssasssssesesssesssssesssssessssssesssesesssnns | sessssesssnsssssesssssessssseesessessssssessssaseees 16,636 | ..ocvereeeereeieeeieeeeseeees e 17,824 | e
341081 FJ 1| FLORIDA PWR & LT CO..couurirmurirmrermnrissessssssssssssssssssssssssssssssssssssssssssasssssssssssnss | sossssnssssnes 05/30/2013 | WELLS FARGO.......... 996,190 1,000,000 [ ovvooovermrererereeesere e
345397 WJ 8|FORD MOTOR CREDIT CO LLC 05/06/2013 | GOLDMAN SACHS........veomrrermrrereeesneeesneeesseeessseesnes 999,040 1,000,000 | vvvooovermreerererseeeeeees e
345397 WL 3|FORD MOTOR CREDIT CO LLC 09/28/2013 | GOLDMAN SACHS........ovviiiiineirsiineieeiieesessesissians 999,630 1,000,000 [ ovooooverniireeieee s
35687M AZ 0|FREESCALE SEMICONDUCTOR I............... 11/05/2013 | VARIOUS.........veoeeee et sees sttt sssssssss s 551,108 550,000 58
35802X AA 1|FRESENIUS MED CARE US FIN 06/28/2013 | VARIOUS 282,750 250,000

35802X AD 5|FRESENIUS MED CARE US FIN 06/18/2013 | VARIOUS 762,250 700,000

35802X AF 0|FRESENIUS MED CARE US FIN 05/03/2013 | JP MORGAN 293,125 250,000

35906A AF 5|FRONTIER COMMUNICATIONS 06/20/2013 | VARIOUS. 229,775 200,000

35906A AH 1|FRONTIER COMMUNICATIONS... 06/12/2013 | VARIOUS 1,482,000 1,300,000
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35906A AL 2| FRONTIER COMMUNICATIONS ....cooiiioiiiireiesneeesneeesseeesseesssssssssssessenees 06/12/2013 [ VARIOUS.......cooveoeiieeeiseeess et 374,438 325,000 [ cveoooveeneeseeeseees e 8,633
361841 AA 7|GAMING & LEISURE 10/23/2013 | BANK AMERICA MERRILL 300,000 300,000

361841 AC 3| GAMING & LEISURE 10/23/2013 | VARIOUS........veoaeerneeeineeeiseeesseesseesssesss st ssess st ses st sssssssssssssssnns 1,002,548 1,000,000

364725 AX 9| GANNETT CO INC 07/25/2013 | VARIOUS 988,853 1,000,000

36962G 6S 8| GENERAL ELECTRIC CAP CORP 01/03/2013 | BANC OF AMERICA 1,996,240 2,000,000 | +.vernoeermerereeeereere s
37045V AA 8| GENERAL MTRS CO v | 0972412013 [ CITIGROUP......otvveerereeeeeeeeesesseseseseseneees 1,000,000 1,000,000

37045V AB 6| GENERAL MTRS CO | 0972412013 | VARIOUS......oovoieicieiesiesieise s 1,500,000 1,500,000

37045X AH 9| GENERAL MTRS FINL CO INC. 05/07/2013 | DEUTSCHE BANK 100,000 100,000 | ovevreereeerreeeseeeeee s
37185L AE 2| GENESIS ENERGY LP/GENESI  ..cooiiiieicieeeescen e 02/05/2013 | WELLS FARGO.......... 300,000 300,000

37427U AF  7|GETTY IMAGESINC oo 10/15/2013 | GOLDMAN SACHS.........ccomrrvrmrrermrrersesseessseessssesssseeenas 450,000 500,000

374689 AF 4| GIBRALTAR INDUSTRIES INC 01/31/2013 | VARIOUS.......cooiiiteeieeeess st 411,598 400,000 | oveoreiree e
38141G RD 8| GOLDMAN SACHS GROUP INC 06/11/2013 | GOLDMAN SACHS.........oveririieiieineiesesissiesisissssneenns 484,880 500,000 [ ..ooieererrierrinierereree s 7,149
38147M AA 3| THE GOLDMAN SACHS GROUP | 07/16/2013 | GOLDMAN SACHS.........verrrermeeereeensenessesessesesseeeseneens 1,998,340 2,000,000 | +eveoneeeieeereeeeeeeee e
389003 AA 2| GRATON ECONOMIC DEV AUTH 01/29/2013 | MERRILL............ 166,125 150,000

389375 AG 1|GRAY TELEVISION INC 10/15/2013 | WACHOVIA........voomiernereieeessseesseeesssesssssessssesssssssssssssasessssessnas 306,375 300,000

398176 AA 5| GRIFFEY INTR INC/FIN 09/12/2013 | OPPENHEIMER..........oovormiirniiieeisse ettt ssneens 130,500 150,000

404119 BK  4[HCAINC ottt sttt ennnns. | ceesensinnnees 07/02/2013 | WACHOVIA. ..o sssssssssssssesssssssssssssenes 701,688 650,000

404121 AF  2|HCAINC ceve | OB/2172013 [ VARIOUS.... ..ottt | 1t | ekt s e 98,125 100,000

40415R AF 2 |HD SUPPLY INC .| 06/12/2013| CS FIRST 222,000 200,000

40415R AK 1|HD SUPPLY INC 07/17/2013 | VARIOUS 532,018 450,000

40415R AP 0 [HD SUPPLY INC.....ooouivirmiiireeiseecsseeess st ssssssssssssssssssssssssssssssensssns. | onesssnseenns 06/18/2013 [ VARIOUS.......coovirmiiieiiiseeessseessssis st 1,477,454 1,432,000

404280 AN 9|HSBC HOLDINGSPLC ... 01/29/2013 | DEUTSCHE BANK 1,598,790 1,500,000

40537Q AB 6 |HALCON RESOURCES CORP 11/19/2013 | VARIOUS 873,750 800,000

40537Q AD 2 |HALCON RESOURCES CORP ... 11/15/2013 | VARIOUS 579,688 550,000

40537Q AG 5|HALCON RES CORP 12/16/2013 | BARCLAYS US FUN. 102,750 100,000

41146A AD 8| HARBINGER GROUP INC 07/20/2013 | CREDIT SUISSE FIRST BOSTON 203,000 200,000

413627 BM  1|HARRAHS OPER INC........ccoorvvrvrnnnee 10/29/2013 | MORGAN STANLEY .......coourreruureesmaeeesseessssessseessssesssasessssesssssessssssssasesssasssssasesss. | aeesssssessssssssasesssasssssassssssesssssssssssssasssss | wosmsesssssessssesssessssssessssssssasssssssssnas 73,150 152,000

415855 AA 3| HARRON COMM/HARRON FIN 05/09/2013 | SUNTRUST 112,750 100,000

428303 AJ 0|HEXION SPECIALTY CHEMICAL 01/28/2013 | VARIOUS 511,063 500,000

428303 AM 3| HEXION US FIN/NOVA SCOTIA.......coorreieremeresaeeesesesnsesssssesssesssesees 02/13/2013 | VARIOUS 275,250 300,000

432891 AC 3| HILTON WORLDWIDE FINANCE.......ccovveiierreiineeeneisssesessseessesennns 10/01/2013 | MERRILL LYNCH.......cosrviiiiniieeneeiseeeseeeesesseseeeonns 450,000 450,000

437076 AZ 5|HOME DEPOT INC 04/02/2013 | BANK AMERICA MERRILL 499,220 500,000

44701Q AZ 5[HUNTSMAN INTL LLC 06/12/2013 | VARIOUS 492,250 500,000

44919P AC 6|IAC INTERACTIVECORP 12/16/2013 | VARIOUS 185,500 200,000

457983 AC 8|INMET MINING CORP 02/12/2013 [ VARIOUS.......cooveimeeiieeiieeei et 388,819 350,000

457983 AE 4 |INMET MINNING CORP 01/30/2013 [ J P MORGAN......ccosvverrmrirriireeissssisnesissesessssss s 108,000 100,000

458204 AK 0|INTELSAT BERMUDA LTD 06/12/2013 | VARIOUS.......coovermeriieeeseeessesssssssss sttt ssssssassssssenes 1,540,813 1,500,000

458204 AL 8|INTELSAT BERMUDA LTD 07/12/2013 | MORGAN STANLEY........ootuietmeetseeessesesssesesseeeessseessss st sssss st ssssesesssesssssenes | f1eeesssasessseessssesssssesesssesesssessssssnsssenesssnes | cessseesssesess s st ess ettt BA,750 [ cooreeereeeieeeieeee s 50,000

458204 AM 6| INTELSAT BERMUDA LTD 03/21/2013 | VARIOUS.......oourirmriiesisseessessss sttt 551,479 550,000 [ .evouvermarermeresseresenes s
458247 AC  9|INTELSAT JACKSONHLDG 07/15/2013 [ JP MORGAN.........ooveteeetmeeesseeesseeesseeesss e esss s sttt | £1eee s es st | eebsseee s et 54,000 [ voooeeereeereees e 50,000 936
458247 AM 7 |INTELSAT JACKSON HLDG 07/31/2013 | BANK AMERICA MERRILL. ..ottt ssssssessessssens. | essessessessssessesssssssessessessssessesssssssessessessnss | soesissassessessssssessessssassessesassessessssssas 51,250 | oo 50,000 460
458247 AN 5|INTELSAT JACKSON HLDGS LT 1211312013 | VARIOUS........ oottt 797,750 800,000 [ vvvvoverraeerneeeseeessereseeeeseeeseeeenns 1,474
458247 AQ 8|INTELSAT JACKSON HLDGS LT 08/06/2013 [ VARIOUS.......coovermeieineeiieeeeseeessse st 421,750 400,000 14,235
459200 HM 6 |INTERNATIONAL BUSINESS MA............ 05/02/2013 | BANK AMERICA MERRILL 992,490 1,000,000 [ oveoovvermrererereeeere e
46625H JH 4 |JPMORGAN CHASE & CO ....| 06/11/2013 | VARIOUS 2,891,656 2,900,000 | +.eovermeeereeereeeese e 3,089
46625H JL 5|JPMORGAN CHASE & CO. .| 05/08/2013 | JEFFERIES & CO. 998,140 1,000,000
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46639N AQ 4 [JPMBB COML MTG SEC TR 207 ......veouiiernrrermeeeseeeseeeisseessseeessesssesssssssssssssssssesssssnss | sneessnseenns 06/14/2013 | JP MORGAN 3,089,988 3,000,000 | .ooovermreereiereeree e 7,321
47232M  AA 0| JEFFERIES FINANCE LLCIJFL.....oiiiviiiniiiesiieeieisssisessies s ssssns 03/26/2013 | VARIOUS 606,750 600,000 205
47233G AA 2 |JEFFERIES LN CORE LLC/ JL....coivrriririciierierieeereenns 05/16/2013 | JEFFERIES & CO. 403,360 400,000 | .vooeerinriee e
487836 BL 1|KELLOGG CO 02/11/2013 | DEUTSCHE BANK 993,900 1,000,000 | ovooooverniiriie s
491397 AY 1| KENTUCKY PUB TRANSN INFRA 12/12/2013 | CITIGROUP........cooorrrermrrererereeesseessseesnnnens 1,645,920 1,500,000 | ovvoovvermrermererneeeeees e
49327TM  2A  1|KEY BANK NA 0172972013 [ KEYBANK ... oottt 999,040 1,000,000 | ovvoooevermeeeserieeeeseeee e
49456B AA 9| KINDER MORGAN INC DEL. 10/31/2013 | BARCLAYS.......ooiiiieiieisieieieiessssiessesissesesssnnes 350,000 350,000 [ oo
50015Q AF 7|KODIAK OIL & GAS CORP 07/09/2013 [ VARIOUS.......cooveimeeiieeesseeeiesessse s sssseneen 710,125 700,000 [ cvvooveemeerneeeseeeeseees s 2,353
50015Q AH 3 |KODIAK OIL & GAS CORP. 07/23/2013 | CS FIRST 300,000 300,000 [ .ooieriierririeiei s
50076Q AZ 9|KRAFT FOODS GROUP INC 02/21/2013 | VARIOUS 2,096,120 2,000,000 13,514
50077D AB 0 |KRATON POLYMERS LLC / KRA 05/03/2013 [ KEYBANC.......cooveoreeeeseisseeessse s | 1eeessee st | eebisee s 53,250 [ cooreiireiineine s 50,000 628
501044 CS 8|KROGER CO 07/18/2013 | BANK AMERICA MERRILL 499,790 500,000 [ .vovuriereereirieeeie s
50177W AA  9|LBC TANK TERMS HLDG NETH 05/08/2013 | RBC CAP.........cccccce... 200,000 200,000 [ ceooeermeeereeeseeeeee s
501889 AA 7|LKQ CORP ... | 07/29/2013 | VARIOUS 343,750 350,000

516807 AE 4|LAREDO PETROLEUM INC ... | 06/12/2013 | VARIOUS 273,625 250,000

526057 BN 3 |LENNAR CORP .... | 04110/2013 | VARIOUS, 736,006 750,000

527298 AR 4|LEVEL 3 FING INC. .| 07/16/2013 | VARIOUS 164,188 150,000

527298 AX 1| LEVEL 3FING INC.....oooriermrieimriesseeeiseeesseeesseeessesssssssssssessssssssssssssssssssssssssssasssssssssssns | cossmesssneees 10/30/2013 | CITIGROUP.........ooomrverrrerereoneeesseeesaseesnnees 100,000 100,000

53219L AL 3 |LIFEPOINT HOSPITALS INC 12/17/2013 | VARIOUS 600,938 600,000

532716 AS 6 |LIMITED BRANDS INC 06/12/2013 | JEFFERIES & CO. 114,500 100,000

532716 AU 1|LIMITED BRANDS INC. 03/22/2013 | JP MORGAN B325 | s 50,000

536022 AH 9| LINN ENERGY LLC......covirriiririrerirsrisesissssssssessssssssssssssssssssssssssssssssssssssssssssssssnsssss | sossssnssssnnes 07/10/2013 | BARCLAYS 191,250 100,000

548661 CZ 8|LOWES COSINC 09/04/2013 | BANK AMERICA MERRILL 994,010 1,000,000

55181W AA  2|LYNX|CORP | 02/07/2013 | CS FIRST ..ot issssssensns 400,000 400,000

552704 AB 4 |MEG ENERGY CORP 12/16/2013 | VARIOUS 353,438 350,000

552953 BX 8|MGM RESORTS INTERNATIONAL 12/05/2013 | VARIOUS, 1,174,375 1,050,000

552953 BY 6|MGMRESORTS INTL  oooiiieiicierererseeersesesseessssssssssssssssssssssssssssssssssssssssssssnsssns. | cossnssssnnees 12/05/2013 | VARIOUS 439,813 400,000

552953 CA 7| MGM RESORTS INTL  .ooooiieiieieiseiesseeeseeeeseesssesessesssesssseesssssessssssssssssssessssssnsssns | cessneessnnees 10/11/2013 | VARIOUS 939,563 900,000

55342U AC 8|MPT OPERATING PARTNERSHIP. 05/13/2013 | WACHOVIA 56,125 | oo 50,000

55342U AD 6 |MPT OPERATING PARTNERSHIP. 08/15/2013 | JP MORGAN 357,000 350,000

55616X AH 0|MACYS RETAIL HLDGS INC. ... | 06/17/2013 | JP MORGAN 478,340 500,000

55616X AK 3|MACYS RETAIL HLDGS INC. .| 09/10/2013 | JEFFERIES & CO. 495,065 500,000

559417 AA 8| MAGNETATION LLC/ MAG FIN......couiiirriiieiirneeisneeesnesessesessesssssssssssssssssssssssssnssesns | cessnneeesnneees 05/15/2013 | JP MORGAN 450,000 450,000 | oveoeieeee e
55973B AB 8 |MAGNUM HUNTER RESOURCES 11/15/2013 | VARIOUS 1,589,649 1,505,000 49,688
563571 AJ 7| MANITOWOC COMPNAY INC 07/2912013 [ VARIOUS.......cooveieeeieeiiseeeissessss st 411,500 400,000 | ..ooevernreerereseeeeeeeee e 6,283
56808R AC 0 |MARINA DISTRICT 12/09/2013 | GOLDMAN SACHS! 371,250 375,000 [ cooooverrerirriireiieei s
56808R AD 8| MARINA DISTRICT FINANCE .......oovvermrrererermnrernnesneesnneens 10/15/2013 | JP MORGAN 218,500 200,000 [ cveooovermrerererereseee s 3,456
570254 AA 0| MARIPOSA BORROWER INC/MER.........cccimiiimmeeimeeerneessseeesnseessesesssesesssssesseses s 11/07/2013 | VARIOUS 1,163,050 1,150,000 956
570254 AB 8| MARIPOSA BORROWER INCIMER........cosvvummrrirmmrirmrrinmesssssssmsessssessssssssssssssnssseeees 11/01/2013 | VARIOUS 862,000 850,000 [ vvvvorerrarerrerersereseres s 1,240
57629W BS 8| MASSMUTUAL GLOBAL FUNDING 07/26/2013 | MORGAN STANLEY........cooorrermerererererernseesseeessesesees 2,944,572 2,950,000 | .rveonrerereieee e
577743 AB 3| MAXIM CRANE WORKS 12/02/2013 | GOLDMAN SACHS 369,375 375,000 [ .oovoreeiirinienee s
580638 AA 2| MCGRAW-HILL GLOBAL EDU HL 05/01/2013 | CS FIRST. 298,843 300,000 596
586049 AB 4 |MEMORIAL PRODTN PARTNERS.... 05/20/2013 [ VARIOUS.......couiiimeiieeeie et 659,547 650,000 [ cvvouorverneerereseees e 1,652
586049 AC 2|MEMORIAL PRODTN PARTNERS.... 10/07/2013 | WELLS FARGO.......... 339,500 350,000 12,825
58933Y AF 2|MERCK & CO INC NEW. 05/15/2013 | DEUTSCHE BANK 499,565 500,000 [ +eoooveemareermeeeseeesseees s
59001A AN 2 |MERITAGE HOMES CORP. 02/28/2013 | CITIGROUP.. 111,750 100,000

59001A AQ 5|MERITAGE HOMES CORP o] 07/09/2013 | WACHOVIA........ooorvermeeereeenseeesseessssesssssssssssssssssssssssssssssssessnns 166,125 150,000
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59023V AA 8|MERRILL LYNCH & CO INC 06/26/2013 | BANK AMERICA MERRILL 453,060 400,000

591709 AM 2| METROPCS WIRELESS INC 06/12/2013 | VARIOUS 1,026,438 1,000,000

591709 AP 5|METROPCS WIRELESS INC 03/08/2013 | DEUTSCHE BANK 350,000 350,000

59217G AZ 2|METLIFEINC oo 06/17/2013 | USBCORP 1,997,260 2,000,000

595620 AK 1|MIDAMERICAN ENERGY CO 09/12/2013 | JP MORGAN 3,139,605 3,150,000

59565X AA 8| MIDCONTINENT EXPRESS PIPE..........ccooriuieeirreeiineiisnesisnsesssessssesessssssessssssesssensenas 08/21/2013 [ VARIOUS.......cooieieiieeesseeei st 403,375 400,000

59870X AA 8|MCRON FINACE SUB LLC/MC 06/12/2013 | BANK AMERICA MERRILL 433,000 400,000

59870X AB 6|MILACRON LLC / MCRON FIN 05/22/2013 [ VARIOUS.......cooveieeeieeeiseeei et sesss s 557,125 550,000

608328 BB 5|MOHEGAN TRIBAL GAMING AUT................. 12/11/2013 [ VARIOUS.......ooieiiieeee ettt 454,000 450,000

617446 7U 7|MORGAN STANLEY 04/22/2013 | MORGAN STANLEY. 1,998,580 2,000,000 | +.vevmurererereeeereeee s
61746B DJ 2| MORGAN STANLEY 06/05/2013 | MORGAN STANLEY 1,619,871 1,650,000 18,047
61747W AL 3| MORGAN STANLEY 02/06/2013 | MORGAN STANLEY 1,874,252 1,650,000 | .oocoierrerrireiniereirieeeereeeeiae 3,277
628865 AA 5|NCRESCROW CORP 12/05/2013 | JP MORGAN........oveomieamreesneeeseesssesessssssssssssessssesssssssssssssnees 500,000 500,000 | rveveureermeeereeeseeeeseeee e
62886E AH 1|NCR CORP NEW 10/15/2013 | WACHOVIA. ...ttt ss e nsns | absnesesssssess st s s s ss bbbt nsns | enbsebsess s s s s en bbb 48,188 | oo 50,000 405
62886E AJ 7|NCR CORP NEW, 10/15/2013 | WACHOVIA. 376,438 400,000 | .ooovernrrererereeeeee e 4,271
629377 BN 1|NRG ENERGY INC 06/12/2013 | BARCLAYS 437,000 400,000 12,878
62947Q AM 0| NXP BV/ NXP FUNDING LLC 01/31/2013 | MORGAN STANLEY. 200,000 200,000 [ ceooorermarermeeeseeeseee s
62947Q AQ 1|{NXPBV/NXPFDGLLC 05/06/2013 | MORGAN STANLEY 200,000 200,000

637432 MU 6| NATIONAL RURAL UTILS COOP.. 05/30/2013 | RBC CAP 249,645 250,000

63860U AH 3 |NATIONSTAR MORT/CAP CORP 06/12/2013 | BANK AMERICA MERRILL 270,938 250,000

63860U AK 6 |NATIONSTAR MORT/CAP CORP 06/12/2013 | VARIOUS 756,019 750,000

63860U AM 2 | NATIONSTAR MTG LLC / NATI 09/24/2013 | CS FIRST. 300,000 300,000

63946C AD 0 |NBCUNIVERSAL ENTERPRISE I.. .| 03/20/2013 | JP MORGAN. ... vovmreencresneeesneeeseeeessesessssessesss s sessssees 499,715 500,000

639888 AA 4|JO-ANNSTORESINC .. 05/14/2013 | CITIGROUP.. 53,500 .50,000

64083A AA 1|NESCO LLC/HOLDINGS CORP .| 01/25/2013 | LAZARD CORP BA,813 | o 50,000

644535 AD 8| NEW GOLD INC 07/23/2013 [ VARIOUS.......cooviimiiieiii et 103,750 100,000

652482 CB 4| NEWSAMER INC 06/11/2013 | WELLS FARGO.......... 275,260 250,000

652482 CH 1| NEWSAMER INC.....cooooorrrirrrinrriinneinns 09/25/2013 | JP MORGAN 993,970 1,000,000

65336Y AJ 2|NEXSTAR BROADCASTING INC 09/17/2013 | VARIOUS, 353,188 350,000

65410C AA 8 |NIELSEN FINANCE LLC/CO 12/13/2013 | JP MORGAN 401,125 400,000

654740 AD 1|NISSAN MTR ACCEP CORP. v | 03/1172013 [ JP MORGAN........cooviriereioeeeseeesesese st 498,885 500,000

654740 AF 6| NISSAN MTR ACCEP CORP. .| 09/19/2013 | CITIGROUP........coovrrermerirmerernreseeesssessssneenns 2,846,808 2,850,000

65543A AC 8 |NORANDA ALUM ACQUISITION 03/27/2013 | BANK AMERICA MERRILL 200,000 200,000

664397 AJ 5[ NORTHEAST UTILS.....oviieririeieriierssissiseiesessssesenssenes 05/08/2013 | BANK AMERICA MERRILL 499,665 500,000 [ .voevuriereereirieei s
67021C AG 2|NSTARELEC CO. 06/13/2013 [ SCOTIA BANK .....oeoovernceeieeeieeeseessseesssesssssessssssssssssssesssssssssssssnas 1,073,824 1,125,000 | .vvovmreerereseeeeeeere s 4,676
67090F AF 3 |NVEEN INVESTMENTS INC 03/13/2013 | VARIOUS 302,625 300,000 13,497
674215 AF 5| OASIS PETE INC NEW. 09/11/2013 | VARIOUS 502,250 500,000 [ +eooorermarermeresmeeeseresseesseeresesss s
676246 AA 9| OFFSHORE DRILLING HLDG........crveueiereieieeeieeesesesseeessesssssssssssssssssssnsssssessssness | cossneessnnees 09/17/2013 | CREDIT SUISSE FIRST BOSTON 695,457 700,000

676253 AM 9| OFFSHORE GROUP INVT LTD 03/21/2013 [ CITIGROUP.......ovvvrrrerrerereeesceessesssessseees 350,000 350,000

69349L AN 8|PNCBKCORP  oooirreneeeneeeienessesessesssneeens 08/20/2013 | CIT GROUP......ccosvvverreermrreneeeseeesseeesseeennns 999,080 1,000,000 | vvvooovermreerererseeeeeees e
69352P AG 8|PPL CAP FDGINC 05/21/2013 | CS FIRST. 499,500 500,000

695114 CQ 9|PACIFICORP. 06/03/2013 | RBSSCOTT. 1,645,050 1,650,000

700677 AN 7 |PARK OHIO INDS INC-OHIO 06/17/2013 | JEFFERIES & CO. 276,250 250,000

713448 CG 1|PEPSICOINC s 02/25/2013 | JP MORGAN 1,998,080 2,000,000

71375H AD 2| PERFORMANCE FOOD GROUP CO  ....oouviiuieieeeieeesneeessesssses s sesssssesssssssseees 06/05/2013 | GOLDMAN SACHS 931,325 930,000

737446 AD 6|POST HLDGS INC. 07/11/2013 | CS FIRST. 105,750 100,000
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737446 AE 4|POSTHLDGS INC............ 111412013 | VARIOUS ...ttt 712,457 700,000 38
74112B AJ 4|PRESTIGE BRANDS INC 12/17/2013 | MORGAN STANLEY. 450,000 450,000

T434TA AA 2| PROQUEST LLC....ooveimeeeimeeesmeesseessseesssssessssssssssesssssesssssesssssssssssssssssssssasssssssssssnssssnnnes | sesesssesssnnes 06/12/2013 | VARIOUS.......cooveimeeermeeeseeesssessseesssesssssssss st ssss s sessssesssssssssasssssnsees 354,520 354,000

74387U AG 6|PROVIDENT FDG ASSOCIATES........cccooeieieireieieieieesiieieieens 07/29/2013 | BANK AMERICA MERRILL 151,375 150,000

744448 CH 2| PUBLIC SERVICE CO COLO......ouvermrrermrresmeresmerssmerssssssssssssssssssssssssssssssssssssssssassssns | coesnssesnnees 03/19/2013 [ JP MORGAN.......couvvrmreimrresmeresmeesssessssesssssesssssssssssssssssssssenas 995,370 1,000,000

74456Q BC 9 |PUBLIC SVC ELEC GAS CO MT 05/07/2013 | SCOTIA BANK 996,810 1,000,000

74456Q BD 7|PUBLIC SVC ELEC GAS CO MT. 09/09/2013 | RBSSCOTT 499,955 500,000

745310 AF 9| PUGET ENERGY INC  .oooiroeocierriereeeiseeisseeessesessessssessssssesnes 03/07/2013 [ VARIOUS.......cooeeieeeieeiiseeeiseessse st 163,774 150,000

74840D AA 8| QUIKSILVER INC / QS WHSL 07/12/2013 | BANK AMERICA MERRILL 401,824 400,000 22
749274 AA 4| RBS CAP TR L..ooouciirereimereseressessssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sossnssesnnees 04/16/2013 | CITIGROUP.......cvvvrmrerrererneeseeeseessseessneees 117,750 150,000 | .oouveeraerererereresseeeseee e 2,139
74978D AA 2 |DONNELLEY RR & SONS CO MT 02/28/2013 | BANK AMERICA MERRILL 298,500 300,000 [ .oooovermiereieseeisreee s
749951 AA  7|RADIO SYSTEMS CORP  .oooiiiciririnnisieeieiesisiesssssssssssssssssssessessssssenssssssssenss. | cossssossesnns 0172912013 | MERRILL. ...ttt st ns s | stssessesssssens s b sss st b s bbb ssen s ssnnses | soosbanssesssssssen s s s ensenbanen 53,688 | ..o 50,000 | .o 1,140
75886A AK 4|REGENCY ENERGY PARTNERS .......ccooovemmrremrrrinnns 09/04/2013 | ROYAL BK CDA.........comrvermrrerreerneeessesesesessssesnneees 250,000 250,000 [ ceoooeeeoneeseeeseeeeee s
76116A AB 4 |RESOLUJTE ENERGY CORP ... | 06/13/2013 | JP MORGAN 417,000 400,000

761735 AF  6|REYNOLDS GROUP ISSUER LLC .| 02/13/2013 | VARIOUS 412,250 400,000

761735 AG 4| REYNOLDS GROUP ISSUER LLC.......ovvvoriieeeieeineeoeeesseessesessssssssssessesessesssnnnes | covsneessnneens 02/21/2013 [ CS FIRST ..couvirreeiieeiseeissesess st neeen 164,813 150,000

762515 AA 2| RIALTO HLDS LLC/ RIAL 11/08/2013 | WELLS FARGO.......... 650,000 650,000

767754 CB 8|RITE AID CORP. 07/05/2013 | CITIGROUP. ... vveereermeeesseeesseeessesessseesssseesss e ess s esssaesss s sss s sesssasesssasesssasesssane | £1eeessseesssasessseeessseeesssaees s essssnesssesesssnns | eessseesssaeess e ss et 55,625 [ cvorueerrreeiieeeseees e 50,000

767754 CG 7|RITE AID CORP, 06/18/2013 | CITIGROUP.. 1,498,875 1,500,000

774477 AJ 2| ROCKWOOD SPRECIALTIES GRO 06/14/2013 | BARCLAYS US FUN. 100,875 100,000

777779 AD 1|ROSETTA RESOURCES INC 06/13/2013 [ JP MORGAN.........oviimriimcriiraiereieeseisesesisese s 995,125 1,000,000

780085 7D 2|ROYAL BK OF CDABD CDS. 07/24/2013 | RBC CAP........cocvvvrnn 2,000,000 2,000,000

780097 AY 7 |ROYAL BK SCOTLAND GROUP P.......oooovrrverrrirrriineens 08/20/2013 | DEUTSCHE BANK 286,746 300,000

780099 CE 5|ROYAL BK OF SCOTLAND PLC 08/16/2013 | JP MORGAN 196,543 100,000

78428G AA 2| SIWF MERGER SUB/SPRINGS | 06/12/2013 | JP MORGAN 500,000 500,000

TBAA2F  AZ 1 SLM CORP.....oovitmiiieiitceite ettt | rnnessnneeoas 1211812013 | JP MORGAN. ... oottt et eess sttt | 4eebs s s | Hoseees et A1,625 [ oo s 50,000

78442F EH 7|SLM CORP MTN BOOK ENTRY. 07/01/2013 | VARIOUS 449,125 400,000

78442F EJ 3|SLM CORP 07/12/2013 | BANK AMERICA MERRILL 719,875 650,000

78442F ER 5|SLM CORP .| 09/17/2013 | JP MORGAN 939,332 950,000

78442F ES 3|SLM CORP .| 12/11/2013 | JP MORGAN 497,025 500,000

78454L AG 5|SM ENERGY CO 05/16/2013 | BANK AMERICA MERRILL 1,002,500 1,000,000

78468V AA 0|SPL LOGISTICS ESCROW LLC 10/22/2013 | USB SECURITIES........cooomrrermrreierenneesseesssessssessssesssesesenas 213,000 200,000

7846EL AB 3|SPCMSA........ 0972712013 [ VARIOUS.......cooiiimiiieiiieesees st 201,250 200,000

785592 AC 0| SABINE PASS LIQUEFACTION......ciiimiimriiereriersiseierssiessessesssnsenes 11/18/2013 | MORGAN STANLEY.......ccviiiiiriiieirinieienissiesisisseensssnes 600,000 600,000

78571C AA  6|SABREINC 05/10/2013 [ VARIOUS.......cooeeimeiieeeieeesssessse sttt 277,750 250,000

78573A AE 0 |SABMILLER HOLDINGS INC 08/06/2013 | CIT GROUP........cvvveriirriieeiieeiieseiieeeienns 1,745,678 1,750,000

78659Q AA 0| SAFWAY GROUP HLDG LLC/SAF........omrrermrreirrrrirnneissesessseesssessnneees 07/23/2013 | VARIOUS.......coovermeiieeeseeessessssesss sttt sssssssenen 406,226 400,000

795435 AF 3| SALIX PHARMACEUTICALS INC 12/12/2013 | JEFFERIES & CO. 100,000 100,000

79546V AJ 5| SALLY HOLDINGS/SALLS CAP  ...ccovomiermrrereresmssesseesssessssssssssssssssssssssssssssssssnnnns | sosvessssennnes 11/15/2013 | VARIOUS 366,125 350,000

796038 AA 5| SAMSON INVT CO 06/24/2013 [ JP MORGAN.........corvermrermerermeeesneeesseessssesesssesssessssssssssesssssssssnns 365,000 350,000

797440 BR 4|SAN DIEGO GAS &ELEC CO 09/04/2013 | RBSSCOTT 2,499,600 2,500,000

80626P AA 8| SCHAEFFLER FIN B V.....ooouiieimriermreemeeesneesseessssessssssssssssssssssssssssssssssssssssssssssssssssenes | snsesssesssnnes 07/18/2013 | JP MORGAN 198,936 200,000

811727 AB 2| SEADRILL LTD...ccooooorrrrirnnnee 09/22/2013 | DEUTSCHE BANK 800,000 800,000

81211K AS  9|SEALED AIR CORP ..ot essssesss st sssss st sssssssssssesssssssnnnss. | sosssssssesnes 04/25/2013 | BANK AMERICA MERRILL 222,500 200,000

816752 AC 3| SEMINOLE HARD ROCK ENTMT.... 06/12/2013 | VARIOUS 651,868 650,000

81783Q AA 3| SEVEN GENERATIONS ENERGY......cocoviiiriiiirnriniieniisesessisissisesesissens 09/10/2013 | VARIOUS. 404,250 400,000

82088N AA 0| SHEARERES FOOD / CHIP Fl .o 06/13/2013 | KEYBANC. 390,250 350,000
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822582 AX 0|SHELL INTERNATIONAL FIN B 08/07/2013 | BARCLAYS......coovirrerererneeesneeessesessssessesesensesnns 3,342,965 3,350,000

82967N AN 8| SIRIUS XM RADIO INC 07/29/2013 | BANK AMERICA MERRILL 700,000 700,000

82967N AQ 1|SIRIUS XM RADIO INC 1211612013 | VARIOUS........o oottt 251,250 250,000

83404D AA 7 SOFTBANK CORP........coommiiimriiiniisnesissseissssis s nsssssnnsnnn | enesssnssenns 10/07/2013 | VARIOUS 2,162,834 2,200,000 19,425
84302R AA  7|LOGO MERGER SUB COROP 10/08/2013 | VARIOUS 312,563 300,000 11,748
847638 AC 0|SPEC BRNDS ESCROW CORP 01/25/2013 | MORGAN STANLEY........ooouiieumeeetneeessesesseeesseeeessseessseessssssesss st esssssssssssasssssenes | f1eeesssasesssaessssesssssesesssesesssessssssesssesesssnns | cessssesssassssseesssseesss et eneees 54,500 [ ooooevereiieeeieeee s 50,000 681
847791 AA 8| SPEEDY CASH INTER HLDGS C....ccouvvrriiiriieinnieissiseessssssss s ssesssssensssanes 02/14/2013 | JEFFERIES & CO.....ovvuiviiririiieierisiesesis st sssssssenen 267,875 250,000 [ ..o 6,734
85205T AD 2| SPIRIT AEROSYSTEMS INC ...oooveoiermeeerenesseeseseeseeeesseeessenees 03/25/2013 [ VARIOUS.......cooveimeeeieeeseeess st 107,125 100,000 | cveoneeermeereeeseeeesseeeseees s 1,931
852060 AG 7 |SPRINT CAP CORP 07/11/2013 | VARIOUS. 741,625 700,000 [ ..o 8,548
852061 AF 7| SPRINT NEXTEL CORP.......oosrvermrermrrermerersessssessssesssasesssnenes 12/11/2013| CS FIRST 610,438 525,000 14,301
852061 AQ 3| SPRINT NEXTEL CORP.......ccoovveierrrererisneeisneeissssesesseseeees 10/08/2013 | VARIOUS 702,688 650,000 [ cvooooverneererereeeese e 7,681
852061 AR 1[SPRINT NEXTEL CORP 12/13/2013 | CS FIRST. 806,500 750,000 17,801
85207U AA 3| SPRINT CORP.......coomirrerrriimeereeesesessesesssssssessssessssssssnees 09/18/2013 [ VARIOUS.......cooveemeieieeeieeeseess st sss st 1,260,563 1,250,000 785
85207U AB 1| SPRINT CORP....c.vvrrviieiierisieissis s ssessssesensnsnes 11/05/2013 [ VARIOUS.....cooviiiiiieisisieis i 1,374,500 1,350,000 | .voovierreiereiniereiriereereeena 4,364
85234X AA  4|STACKPOLE INTL INTER CO 10/01/2013 | MORGAN STANLEY........ccorrvrmrrermmresmneesseessesssasessnneens 400,000 400,000 | overeeerererereere s
85375C BD 2 |STANDARD PAC CORP NEW 08/01/2013 [ CITIGROUP......coevvvoreeoeriieeeeeessseessseenes 550,000 550,000 [ .ooooveremrereriieeeseeee e enees
85571B AA 3| STARWOOD PPTY TRINC 09/10/2013 | DEUTSCHE BANK 740,849 700,000

858119 AZ 3|STEEL DYNAMICS INC 06/12/2013 | VARIOUS 514,250 500,000

86389Q AA 0|STUDIO CITY FINANCE LTD .| 01/16/2013 | BANC OF AMERICA 272,500 250,000

866860 AA 7 |SUN PRODS CORP. 03/18/2013 | VARIOUS 903,528 900,000

86787E AN 7|SUNTRUST BK ATLSRMD T™ 04/26/2013 [ SUNTRUST ....coovvitieiimeiiseeesnesessesesssssssesssse s ssssssesssnes 2,341,846 2,350,000

87264A AD 7|T MOBILE USAINC.... 10/08/2013 | DEUTSCHE BANK 150,000 150,000

87264A AF 2|T MOBILE USAINC.... 10/08/2013 | DEUTSCHE BANK 400,000 400,000

87264A AG 0T MOBILE USAINC.... 10/23/2013 | BARCLAYS.. 472,500 450,000

87264A AH 8|T MOBILE USAINC.... 11/18/2013 | JP MORGAN 300,000 300,000

87264A AJ 4|T MOBILE USAINC.... 1171812013 | JP MORGAN. ...ttt 600,000 600,000

88947E AK 6|TOLL BROS FIN CORP 06/11/2013 [ CITIGROUP........vvvvrrermcreneeesseesssesssseennnes 162,375 150,000

88947E AN 0| TOLL BROS FIN CORP 07/15/2013 [ VARIOUS.......coueiaeiieeeieeeeis et 300,483 300,000

89233P 6S 0|TOYOTA MOTOR CREDIT CORP 07/17/2013 | CIT GROUP.. 266,642 272,000

89233P 7E 0|TOYOTAMOTOR CREDIT CORP 01/07/2013 | BARCLAYS US FUN. 1,996,820 2,000,000 | +veomeeererereeeere s
893647 AT 4| TRANSDIGM INC 06/25/2013 | USB SECURITIES.... 650,000 650,000 [ ..ovvuerereeiineieieiie e
89784W AB 0| TRUE RELIGION APPAREL 07/29/2013 | GOLDMAN SACHS.. 420,750 450,000 | ovevererereeee e
89784W AD 6| TRUE RELIGION APPAREL 07/29/2013 | GOLDMAN SACHS....... oo 345,000 375,000 [ cooooverniereeeseeeeeee s
90290M AA 9|US FOODS INC 01/14/2013 | DEUTSCHE BANK 362,563 350,000 [ ..o 1,346
90320X AA 9|UPCBFIN VILTD 07/08/2013 | BANK AMERICA MERRILL 1,296,875 1,250,000 42,014
90347C AA 4 |US COAT ACQ/FLASH DUTCH2 .....coovrveerriierieneieseieis s 04/18/2013 | VARIOUS 1,391,500 1,350,000 [ ..voovvonrirniireieniieeieeieese i 6,678
910047 AF 6| UNITED CONTL HLDGS INC......crvermrrermrrermreesmeresmsesssessssssssssssssssssssssssssssssssssssessssns | cossnesesnnees 05/02/2013 | JP MORGAN 400,000 400,000 | overererererereere s
914906 AK 8| UNIVISION COMMUNICATIONS 06/20/2013 | VARIOUS 425,000 400,000 | .oooeverneeeeere e 3,211
914906 AR 3| UNIVISION COMMUNICATIONS 07/23/2013 | VARIOUS 249,500 250,000 925
91829K AA 1|VPIESCROW CORP 03/22/2013 [ CITIGROUP......covvveereermereieeeneeessssessneennnes 1,595,625 1,500,000 45,953
91911K AD 4 |VALEANT PHARMACEUTICALS ......cvveiririricieieieeieieieienne 11/15/2013 | BANK AMERICA MERRILL. ..ottt ssesssssess | sesessesssssssassessesasssssesssssssessessesssssssessessnsns | sebsessssossessesassessesssssssessessesassessessssnns 50,000 | e 50,000 | vovreieiieiee s
92205C AA 1|VANGUARD NAT RES/BNR FIN 06/12/2013 | VARIOUS.......cooeeomeeiaeeeseeesssess st sssss st ssss s sesssssssssassssssssssssees 627,125 600,000 [ cvvoooverreernerereeeseees e 8,794
92240M BB 3|VECTOR GROUPLTD oo 03/11/2013 | VARIOUS 768,866 750,000 [ cvvoooeverneeerereseeeeseeses e 2,239
92343V BJ 2| VERIZON COMMUNICATIONS 06/11/2013 | JP MORGAN 231,363 250,000 732
92343V BR 4 |VERIZON COMMUNICATIONS INC 09/1172013 [ JP MORGAN........cooveomrermeresmeseseeesseessssesesssessssssssssssssesssssssenas 1,993,520 2,000,000

92553P AS 1|VIACOM INC NEW. .| 08/12/2013 | BANK AMERICA MERRILL 497,115 500,000

92676X AA 5|VIKING CRUISES LTD 06/12/2013 | WACHOVIA. .....ooveoeeiereiseeesseeesssessseessssesssesssssesssssssssssssneses 442,000 400,000
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92769X AC 9|VIRGIN MEDIA SECD FIN PLC 06/27/2013 | BNP PARIBAS 258,125 250,000 767
927804 FM 1| VIRGINIA ELEC & POWER CO 01/03/2013 | BANC OF AMERICA . 498,690 500,000

92834U AB 8| VISANT CORPORATION 06/12/2013 | LAZARD FREZES.........coovverreereeeneeessseessseesssesssssesenns . 380,000 400,000

92857W BE  9|VODAFONE GROUP PLC .o ssssssssssnns | cossnssssnnnns 02/11/2013 | J P MORGAN 3,832,290 3,850,000

92912E AC 7|VPIlESCROW CORP 06/27/2013 | JP MORGAN 350,000 350,000

931142 DJ 9|WAL-MART STORES INC 09/25/2013 | RBSSCOTT.. 2,145,915 2,150,000

93317W AB 8| WALTER INVT MGMT CORP. 12/12/2013 | BARCLAYS.. 450,000 450,000

941130 AA 4| WATCO COSLLC / WATCO FIN 08/06/2013 [ VARIOUS.......coovermeveineeeseeesssesssesssss st ssssseneen 1,017,125 1,000,000

948565 AA 4 [WEEKLEY HOMES LLC/FINAN ..o 02/04/2013 | VARIOUS 367,689 360,000 | v
94973B AA 9| WELLS ENTERPRISES INC 04/22/2013 | VARIOUS 414,510 400,000 | .oooverereerereeeeere e 1,003
95081Q AJ 3|WESCODISTRINC............... 11/22/2013 | BANK AMERICA MERRILL 450,188 450,000 | oo 7
96208T AA 2|WEXINC 03/01/2013 | VARIOUS......couiirirriiecresis ettt sssen 493,750 500,000 [ ..ooieererriirriniereireree s 1,023
966387 AG 7 |WHITING PETE CORP NEW 09/09/2013 | WELLS FARGO.......... 700,000 700,000 [ coooeermeeereeeseeesseees s
96926D AB  6|LYON WILLIAM HOMES INC.......coovvuiieiiniieiiiieiisisisissssesessssisessssssissnssssssssssssessessssens | ossssssseenes 07/15/2013 | CS FIRST 437,750 400,000 | .o 6,824
97314X AE 4 [WIND ACQUISITION FIN SA 06/12/2013 | VARIOUS 634,000 600,000 11,358
97315L AA 7| WIND ACQUISITION HLDGS ... 09/28/2013 [ VARIOUS.......coviimieiiieiiesiiieseiisseiie s 717,500 700,000 [ coooovermiereeeseeneeeseee e
97381W AN 4| WINDSTREAM CORP.......vvrmrermrrermrimmeressssssessssssssessssssssssssssssssssssssssssssssssssssssns | svesnssesnnees 10/22/2013 | BARCLAYS........vooueiermeeesmeeessesssseesss st sess st ess sttt | 440081t s bbbt | He st st 52,875 | covvererirerrineriesss s 50,000 108
97381W  AZ 7| WINDSTREAM CORP  ooooiiiceiieieeeseeeteeesesesssssssssss st sssssssssssssssssnssns | cessnesssnneees 01/08/2013 | WELLS FARGO.......... 450,000 450,000

980242 AA 9| WOODSIDE HOMES CO LLC 07/25/2013 | CS FIRST. 350,000 350,000

988745 AA 3| AZCHRY HOLDINGS INC 03/26/2013 | VARIOUS 709,802 700,000

00206R BX 9|AT&TINC ¢ 1171412013 | TD WATER ...t 4,000,000 4,000,000

008911 AX 7|AIR CDAINC. C 09/23/2013 [ VARIOUS......coourirmrireresssessessss sttt 600,750 600,000

009089 AB 9| AIR CANADA 2013-1....... .| 10/18/2013 | VARIOUS 248,938 250,000

021352 AK 2|ALTALINKLP 12/11/2013 | NESBITT/BURNS 3,279,884 3,102,000

021352 AL O |ALTALINKLP 10/30/2013 2,670,000 2,670,000

05565Q CK 2|BP CAPMKTSPLC... 11/05/2013 1,560,000 1,560,000

07329V AD 2| BCIMC RLTY CORP......otvurmrrermrresmerssmeesssssssssssssesssssessssssssssesssesssssssssssasssssasssssssssnne [oR— 11/04/2013 | SCOTIA 1,498,772 1,443,000

07329V AJ 9| BCIMC RLTY CORP......ooivetuietmererneeeseessseesssesssssessssesssss st ssss st sesss s esssss s [oR— 09/20/2013 | T D SECURITES.......ooomrrerrrirneeeieeeesneeeseneennns 3,473,976 3,464,000

07786Z AG 2|BELL ALIANT REGL COMM C 09/20/2013 | NATIONAL FINANCIAL SERVICES CO........cocovrvvviirreinrinnines 2,354,445 2,250,000

110574 AD 2 |BRITISH COLUMBIA FERRY SV. C 12/11/2013 | T D SECURITES......correrreerreernerenseeeseneenenns 1,624,623 1,540,000

12657Z AY 9| CU INC MEDIUM TERM NT CDS......ccoovviumrriimmiiimeiireiieseisesessesessesessesssseseseesssssenes [oR— 11/07/2013 | RBC DEXIA 6,205,815 6,965,000

131253 AC 0| CALLOWAY REAL ESTATE INVT....ooivirriermerermeeesssessssesssssssssssssssssssssssnes C 12/05/2013 | NESBITT/BURNS 3,231,960 3,000,000

13321L AF  5|CAMECO CORP 11/27/2013 3,303,594 3,150,000

13321L AG 3| CAMECO CORP 03/05/2013 4,330,471 3,735,000 [ ..oevrieireieirieiceeecee s 3,481
25675T AA  5|DOLLARAMAINC............c.... C 10/31/2013 1,500,000 1,500,000 | rveooovermreereeeseeeseees e
292502 AM 0 |ENBRIDGE PIPELINES INC MT.... C 11/07/2013 | NESBITT/BURNS. 3,112,176 2,760,000 15,315
29290Z AJ 9 |ENBRIDGE GAS DISTR INC MT... C 11/19/2013 | TD WATER 1,589,985 1,500,000 30,134
316701 AA 9|FIFTH AVENUE LP C 03/12/2013 | RBC DOMINION.......cooovivaieoneereeeseeeseeesesessessssessssesessssessneees 1,493,602 1,384,105 | .ovooneerereieceineeeeeenes e 6,787
319438 AX 8|FIRST CAP RLTY INC C 11/27/2013 | T D SECURITES......covverrreirrerncreisneeseesinnes 3,338,717 3,150,000 513
319438 BR 0|FIRST CAP REALTY INC C 01/07/2013 | RBC DOMINION.......cooovermeermeernreeseeesseeessesessessssesssssssessssessenees 4,627,268 4,675,000 20,237
34527A BB 5|FORD CRCDALTD.....cccoonne. ¢ 12/05/2013 2,143,000 2,000,000 33,123
39138C AG 1| GREAT WEST ;OFECP OMC  .oooveruceermeeeieeesneeessnesssesssssesssssesssssessssessssesssssssssnes [oR— 01/11/2013| T D SECURITES.. 3,091,822 2,775,000 55,150
39191Z AV 1|GREATER TORONTO AIRPORTS  ...ooiiiiiiceeieeesseeessesessesessesssssssesssss s [oR— 02/20/2013 [ RBC DEXIA. ... 4,825,530 3,992,000 63,229
403925 AE 0|H&R REAL ESTATE INVT TR C 09/20/2013 | NATIONAL FINANCIAL SERVICES CO......ccocvorrrerrrerrrinnns 4,042,906 3,739,000 32,043
40427H RS 4 |HSBC BK CDA C 05/31/2013 | RBC DEXIA.. 2,026,359 1,945,000 [ .cvvomreermerereeeesseeeeeeeeee s 3,085
40427H SM 6 |HSBC BK CDA C. 12/05/2013 | HSBC... 1,127,060 1,100,000 13,114
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44810Z BK 5[HYDRO ONE MED TERM NTS CD....cccoovvvrmrrmrirreinerseriesssnessseiseesseeanes C 11/07/2013 | NESBITT/BURNS.........cooriimeimiirieeiieesseiseissesssessssssessssesssnsssinns 6,225,433 6,095,000 26,826

449586 AA 4|IGM FINANCIAL INC......... C 11/20/2013 | SCOTIA 2,303,869 1,905,000 18,413

477872 AE 2|JOHN DEERE CANADA FDG INC C 09/05/2013 | NATIONAL FINANCIAL SERVICES CO........cccovvvrerierrrerienes 2,568,180 2,611,000 | oo 8,151

552704 AC 2|MEG ENERGY CORP CAL 11/01/2013 | BARCLAYS.... 900,500 900,000 340

59162Z AA O0|METROINC.......ccoooomrrmirirnrirnrnnne C 11/27/2013 | T D SECURITES 4,989,931 4,725,000 30,944

60871N AD 1| MOLSON COORS CAP FIN.....ciuuiureirmemmeineriseessessesssssesesssssssssssssssssssssessssssssssesens (o 11/27/2013 | NBCS SECURITY.. 4,982,513 4,725,000 45,955

766910 AR 4 |RIOCAN REAL ESTATE INVT C. 09/24/2013 | RBC DEXIA. 8,082,362 7,749,000 64,950

780086 GH 1|ROYAL BK CDA MONTREAL QUE.........cocomiuierirriririneinerisseseeseniseessnissinns C 12/06/2013 | RBC DEXIA.... . 6,247,375 6,250,000 | ovouvvurireieniee e

866796 AB 1|SUN LIFE FINL INC C 05/29/2013 | RBC DEXIA.......ooiiimiireireiinieesiiesies e isssissisessienes 2,088,821 1,950,000 529

87971M AR 4|TELUS CORP . 07/05/2013 | SCOTIA 2,308,450 2,500,000 22,945

880789 AA 0| TERANET HOLDINGS LP C. 11/27/2013 | NBCS SECURITY ..ot 3,251,304 3,150,000 51,499

892329 AK 9|TOYOTACRCDAINC C. 12/05/2013 | NBC CLEAR.......coiiirieirirnieissse et sssssssenes 3,543,820 3,500,000 24,668

89352H AK 5| TRANSCANADA PIPELINES LTD A. 10/02/2013 | DEUTSCHE BANK 993,710 1,000,000

918423 AC  8[VW CR CDA INC......oviiiiiieieiseiseeesie st nsenes C. 09/23/2013 | NATIONAL FINANCIAL SERVICES CO........cocovrvvriirreinrinninns 2,486,304 2,400,000 13,256

918423 AF 1|VW CR CDAINC C 09/20/2013 | VARIOUS......coouvmmririiieeirriseese e sssssssess s sss s 4,188,684 4,200,000 42,276

949752 BM 7| WELLS FARGO FIN CANADA 02/13/2013 | CIBC............ 4,968,856 4,926,000 | ...oovvorirreieieieeiesee e 9,933

94975Z BN 5| WELLS FARGO CANADA CORP.......ccrvvumiiiinirierireressieiiessisessenissenns C 01/16/2013 | RBC DEXIA.......cooivirrirririeeiineiiesiesesseesssiessiesienes 2,589,000 2,589,000 | .ovouririiieieni e

06738E AA 3|BARCLAYSPLC R 11/13/2013 | BARCLAYS.......ovvieirieiseriessesiesisessssssssensenes 1,199,916 1,200,000 [ .oooermeemreneinereeereesens e eneenes

111013 AK 4|BRITISH SKY BROADCASTING F 01/24/2013 | BARCLAYS US FUN. 1,495,170 1,500,000 [ .0ovoreireeirieneieiereesieenenes 8,203

22546D AB 2| CREDIT SUISSE INTERNATION........cooirimrimrmerimesieniesissessesssessensesesssessssessssenssenes S 1201172013 | VARIOUS......oooeieiiiieeeeeieie sttt 818,000 800,000 417

EI1942 12 3|LBG CAPITALNO 2PLC ittt | S 07/10/2013 | MORGAN STANLEY. 211,000 200,000 [ oo 5,075
3899999. Total - Bonds - INAUSEIAI BNA IMISCEIIANEOUS. .........ccuieiiiis itttk €4 ehE 0808040880888 4088080001080 0840808000808 08408 E 080808080 E 0808000 E bbbttt | isssnt bttt 419,622,970 | oo 409,524,929 2,195,217
8399997. TOAI = BONAS = PAIM 3.tttk 88 £ 888484 E 48 £ L8 4EE14EEE 448 4£EE L8 4EE 1 4L E4HEE4EEE1oEE  £E81eEEfoEEE L8 4EEE LR 4HEE 4L 4EEE LA 8 4EEE4EEE 1L HEEE L8 4EEE 4R 4EEE L8184 EEf£EEE L8 oEE L8 4HEE 4L EE 1L L £EE 1L E L4 E LR bbbkttt | eebbeenbene bbb 1,351,775,594 | ..o 1,281,365,105 5,685,727
8399998. Total - Bonds - SUMMANY HEM fIOM PaI 5........ itttk 8 10 44 eE 0840808108440 14088408 E 08400081408 E 148840 E 0848084481081 4E 808401408010 E 4084814088148 0 bbbt n bt ent e | Hindsnsen st et ens ettt 880,821,957 | ..o 792,494,741 5,814,835
8399999. TOI = BOMAS. ettt 2,232,597,551 2,073,859,846 | ..o s 11,500,562
Preferred Stocks - Industrial and Miscellaneous

61762V 20 0| MORGAN STANLEY CALLABLE PFD.....ccciiiiiimiiiiiemissessnssssnssenesenesssissssssssssnssenssnens | | 09/27/2013 | MORGAN STANLEY. ....21,750.000 543,750
8499999, Total - Preferred Stocks - Industrial and Miscellaneous................ccccccocvcverecunnecene. 543,750 XXX .
8999997. TOtal = PrEfEITEA STOCKS = PAM 3.........cv.cecviviceiecieieeeeeeeee ettt ettt s et et s asesses s aesesenesasessseansasnans aetesssssessasaseseasssea et et s assas e s et et s aesnsannenaes s assnsanssenenssansasanarenes 543,750 XXX vteieiiiieieiieieienieies | et 0
8999999. TOAl = PrEfEITEA SHOCKS. ...ttt E R E R E e eE £ £EeE oL b oL bbbt 543,750 XXX oot | ceemenssens s 0

C on Stocks - Industrial and Miscell

00287Y 10 9 ABBVIE INC.....ouviuiiiceirieeiierieesie ittt niensns | eseseessenees 01/03/2013 | SPINOFF........coomriivirierireeserieerieesiensseeessessesens 630,000.000 9,931,205 XXX etrterrieeieninsinerns | eereeseiesis st

008252 10 8|AFFILIATED MANAGERS GROUP 02/19/2013 [ INSTINET CROSS.......ccvumiimiireireiineineiiesiesissessssisssssesssessssssssisssssssssesssesssens | sevssssssssesssssessssesssesssssesssssns 2,100.000 312,327 XXX

021441 10 O|ALTERACORP........ 06/06/2013 100,000.000 3,301,950 XXX

023135 10 6|AMAZON COM INC.......cccomvrvmrrrrcrrrnns 05/24/2013 +045,000.000 | cvooveonerierierie i 11,697,932 XXX

025932 10 4|AMERICAN FINL GROUP INC 12/18/2013 | SANFORD BERNST.. ....15,750.000 846,333 XXX

03027X 10 0 [AMERICAN TOWER CORP.........ccooumiriririimerinirierieniseeessesssnens 10/28/2013 | VARIOUS........ovirrininiieeiieeiesississ s ssiess s sssssens s sssssssenssesssns | soesssessssssssssssesssesssesssesens 195,000.000 | ..oovveuvemrerrrierirerereeienienieees 15,143,960 XXX

03071H 10 0|AMERISAFE INC 03/12/2013 | STIEFL-F ....18,600.000 630,155 XXX

03073E 10 5|AMERISOURCEBERGEN CORP......... 01/11/2013 | ROSENBLATT ....27,100.000 1,186,340 XXX

031162 10 0|AMGEN INC 10/09/2013 | BONY.....ooevrrrireirerinrinnes ....80,000.000 8,635,408 XXX

037833 10 0| APPLE COMPUTER.......coomiiiiiriirireiinitiesisesssssesessssssesssee st s esssssssasssnses | sessssisnsisnns 03/01/2013 | VARIOUS.......coomimiiriiriieiss st ..8,000.000 3,743,108 XXX

042735 10 0|ARROW ELECTRSINC. 11/14/2013 | SANFORD BERNST.. ..4,120.000 182,280 XXX

045487 10 5| ASSOCIATED BANC CORP........ccostrumriirirneeineisseine st sessss st sisees 07/26/2013 | SANFORD BERNST.. ..7,320.000 126,645 XXX

04685W 10 3| ATHENAHEALTH INC......ccccevvovrrrerireririnnne 01/09/2013 | INSTINET CROSS, ..7,500.000 600,335 XXX

049560 10 5|ATMOS ENERGY CORP. 07/30/2013 | SANFORD BERNST.. ..4,910.000 206,153 XXX

053611 10 9[AVERY DENNISON CORP........coviiireiiierieiieieississe sttt ssssssssssesssssssessens | sissssssessenes 05/28/2013 | SANFORD BERNST.. v 3,760.000 167,602 XXX

053807 10 3|AVNETINC.....coocvvrrerrrrrcrirnns 10/25/2013 | SANFORD BERNST.......oouvimririemrimeisesiesieesseessssse s ssesssssssssssesssesssssssnns | eosassssessesssnsssesssssssesssnsssenss 6,470.000 233,310 XXX otttertieeieniseinsnns | oeeseseieesssese e
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057224 10 7|BAKER HUGHES, INC reee | TAOTI2013 [ VARIOUS.....oooeiee ettt nnnsen | nesssssessss s 70,000.000 4,004,428 XXX

06846N 10 4 |BILL BARRETT CORP .| 09/24/2013 | SANFORD BERNST. ....25,940.000 541,841 XXX

073302 10 1|BE AEROSPACE INC 09/23/2013 | INSTINET CROSS, ....42,500.000 3,019,458 XXX

084670 70 2|BERKSHIRE HATHAWAY INC DE........ccccecoviorrririeirerecieieieeseieieeins 10/16/2013 | BONY... 115,000.000 | .ovoovervriiririeieieeeeee s 13,017,032 XXXttt | et
09062X 10 3|BIOGEN IDEC INC 10/09/2013 | BONY.... ....40,000.000 9,200,270 GO DO OO
09063H 10 7 |BIOMED REALTY TRUST INC 07/25/2013 | SANFORD BERNST ......ccoumiiimieemeeesseessseesssesessssssssasssssesesssesssssesesssesssssanessssssssns | soneeessssesssnssssnssssnesssnnssesnes 4,260.000 | .ovvoveeeeeneieeee e 90,142 XXX ootriiireriineninnneeins | eeoreessne s
09253U 10 8|BLACKSTONE GROUP L P. 06/15/2013 | VARIOUS.......oouiirririieiss ittt sssssssesssnsss | ssssssssssssesssssssssssssssssssnes 169,100.000 3,521,774 XXX oorvisevissesissnesis [ soieesine st
110122 10 8|BRISTOL MYERS SQUIBB CO 10/29/2013 | VARIOUS.........cvoooeeineiieeeieeese st sssss st sess s ssssssssssssssssas | aessssssssasssssasssssssssssesssnes 200,000.000 | ..oocvevmreererereeeseeeeseeeeeeeeenns 10,407,070 XXX ootrviieriiseeinnneeins | eeoreeeiseee e
111320 10 7|BROADCOM CORP 12/12/2013 270,000.000 8,095,319 XXX ttteriieriinrineinnies | v
12514G 10 8| CDW CORP......coomrirmrireeereres sttt nenes 12/18/2013 | SANFORD BERNST. ....24,120.000 537,253 XXX ooirreinerenserennnenins | eerreesssesssss st neees
12646R 10 5|CSTBRANDSINC................... 08/14/2013 | BONY... ....80,000.000 2,630,188 XXX oo | o
127387 10 8|CADENCE DESIGN SYSTEMS INC .............. 10/03/2013 | BONY... 192,000.000 2,547,904 XXXttt [ et
133131 10 2 |CAMDEN PPTY TR.. 07/26/2013 | SANFORD BERNST ......coumieimmeimmeessneesssessssessssessssessssssssssssssassssssssssassssssssssns | sosmeessssesssnnsssssssssasssssassssnes 3,010.000 212,601 XXX oetrviieriseeinnneeens | eeoreessseess s
13342B 10 5| CAMERON INTERNATIONAL CORP ...ttt 10/25/2013 | VARIOUS .200,000.000 | ..oveuvrreeriiniieneirereeieeereeieenes 11,368,836 XXX ettt [t
148887 10 2|CATAMARAN CORP 09/25/2013 | VARIOUS ...27,300.000 1,532,994 XXXttt | cereeseiesse s
149123 10 1|CATERPILLAR INC DEL 06/10/2013 | VARIOUS 80,000.000 6,852,511 XXX oot | oresisne st
151020 10 4[CELGENE CORP oottt ssnsnnns | coeesssnssenns 06/06/2013 | JP MORGAN ....25,000.000 2,837,653 ) S PO OSSO
15117B 10 3 |CELLDEX THERAPEUTICS INC 08/29/2013 | NEEDHAM & CO.........ccocvc. ....33,600.000 755,086 XXX

16115Q 30 8|CHART INDS INC .| 03/04/2013 | INSTINET CROSS .7,900.000 624,509 XXX

163893 20 9|CHEMTURA CORP. 05/08/2013 [ VARIOUS.......cooveimeeeimeeesneessseessseesssassssssssssssessssssesssssssssssssssasssssssssssssssssssssssasssss. | soseesssmsssssssssnssssssanssssassssnes 7,600.000 168,547 XXX

168905 10 7 [ CHILDREN'S PLACE ........cvieriermeirneeesneeessesiss st et sssssssss st ssssssssssessssns | nesssnssssns 10/22/2013 | SANFORD BERNST........... ....13,420.000 750,183 XXX oot | ot
17275R 10 2|CISCO SYSTEMS INC 1211112013 | VARIOUS........vooiiirnciieisesese ettt sess st sssssssssssssssnns | sossssssssssssssnsssssssssnssssnns 350,000.000 7,743,435 XXX oorveineninneninnenins | oo
172967 42 4|CITIGROUP INC 10/15/2013 | VARIOUS .250,000.000 ...12,343,341 XXX

177376 10 0| CITRIX SYSTEMS INC. 11/13/2013 | VARIOUS .170,000.000 ..11,405,653 XXX

191216 10 0|COCA COLA CO. 12/04/2013 | JP MORGAN ....30,000.000 1,210,041 XXX

20030N 10 1{COMCAST CORP CL A.......oiirrirrinniineeinesessesessesesesseseseseeees 09/09/2013 [ VARIOUS.......cooieiiiieeisseeesseeess sttt sssssnsnsss | oressssasssssenssssenssssesssssnssssns 355,000.000 XXX oo | eereeeneses s
205944 10 1|CON-WAY INC 1171412013 | SANFORD BERNST......couivimureimmresmessssessssessssessssessssssssssssssssssssssssssssssssssnnns | sesesssssssssssssnsssssssssssssssssnsees 2,020.000 XXX ooirrernenennenennnenens | oot
212485 10 6|CONVERGYS CORP. 12/20/2013 | SANFORD BERNST......cooiitumiiimeiimreesseeessesessesessssessssesssesesssssssssesessssssssssssssnes | oeesssssessssssssnessssesssnnssssssess 9,270.000 192,983 XXX

228227 10 4|CROWN CASTLE INTL CORP .| 10/23/2013 | VARIOUS, .136,853.000 9,626,825 XXX

229678 10 7|CUBIST PHARMACEUTICALS IN 03/07/2013 | INSTINET CROSS, ....13,400.000 632,769 XXX

23317H 10 2|DDR CORP 12/04/2013 | SANFORD BERNST........... ....32,440.000 528,593 XXX oo [ eeresesne st
233377 40 7| DXP ENTERPRISES INC ....oouiveimriimerirersseresssssssssssssssssssssssssssssssssssssssssssssasssssnness | cossnssesnnees 02/28/2013 [ STEPHENS INC.......couvermrrermeeermeresssesssssssssesssssessssessssssssssssssssasssssssssssssssssesssssns | eeesssssssssssssnssssnsssssssssson 31,800.000 1,835,399 GO PO OSSO
235825 20 5|DANAHOLDINGS CORP.. 10/31/2013 | SANFORD BERNST.......ooviiumiiimiiiieiisseessseessese s ssssessssssssssssssessssessssssssnes | oesssssasssssssssssessssssssnssssssens 9,320.000 187,035 XXX o | eoreseine s
242370 20 3|DEAN FOODS CO 10/22/2013 | SANFORD BERNST. . ....65,070.000 806,626 XXX ettt [t
252784 30 1| DIAMONDROCK HOSPITALITY ......voomrrermreerneresneeseeessneesnnes 11/15/2013 | SANFORD BERNST........... ....60,440.000 666,533 XXX oetrveineeeiseninneeens | eeoreesiseesse s
254423 10 6|DINEEQUITY INC 10/23/2013 | SANFORD BERNST.......oiiimiiriiriiiissiiesiseeissssss st ssss st sssssnns | eesnsssssssnssssesssssssssssssssssssenes 6,170.000 428,185 XXX v | e
254687 10 6|DISNEY WALT CO 08/07/2013 [ VARIOUS.......coovermrermeeeseseesessssssssss st ssss sttt ssssss st sessssssssssassssssssss. | sesesssssssssssssnssssnssssnnssssns 180,000.000 | .cvvvuvrerrrermerereeereeenenis 11,796,790 GO DO
25470F 10 4 |DISCOVERY COMINICATIONS ......ooumiemmeeemmeeesneessneessseesssssssseessssssssssesssssssssesesseees 06/12/2013 | VARIOUS .185,000.000 | weoouvverreereeiieeeeee s 13,568,989 XXX ootriiineeiineeinnneeins | e
265504 10 0| DUNKIN BRANDS GROUP INC. 08/01/2013 | VARIOUS . ...80,800.000 3,421,587 XXXttt | v
268648 10 2|EMC CORP/MASS. 06/12/2013 [ VARIOUS.......coovetieteeesseeeisessis st ssss st sessssssssssnssss | oeessssasssssesssssssssssssssssssens 180,000.000 4,365,059 XXX ootrveineeeiseeinneeins | eeoreessseess st
269246 40 1 |E*TRADE FINANCIAL CORP.......cooviiverieiieieireiece e 05/23/2013 | SANFORD BERNST.......... ....45,220.000 496,175 XXXttt | e
278642 10 3|EBAYINC 1210412013 | VARIOUS........coooueerneeeseeeseeesssesssssessssessssessssssssssssssssssssssssssssssssssssssssnssssssssssss | sesssssssssesssnnssssnssssnnnsssnnes 370,000.000 | ..oovveomrrermerereeeneeeseeeeeeeeens 19,212,708 GO PO OSSO
281020 10 7 | EDISON INTL...ooouietueieineieseeesesesssesss et esssssesssss st sss st esss s ssssssesssssesssssensssns | cossneessnnens 10/15/2013 100,000.000 4,738,640 XXX ootrviireeiineeinneeins | et
285512 10 9|ELECTRONIC ARTS INC 04/17/2013 | SANFORD BERNST. . ....22,290.000 387,403 ) SO PO OSSOSO
29362U 10 4 |ENTEGRIS INC 01/28/2013 [ SANFORD........ccoueeemeeamaeeesseeesseesssessssssssssseessssessssessssssssssessssssssssasesssasssssssssssanees | soseessssssssnesssssssssssssssssssnes 8,330.000 XXX

30219G 10 8|EXPRESS SCRIPTS HOLDINGS CO 10/02/2013 | VARIOUS .182,000.000 XXX
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317485 10 O|FINANCIAL ENGINES INC ..ottt ssssssssssessssssssssnns | cessneessnnnees 03/04/2013 | INSTINET CROSS! ....18,700.000 632,980 XXX

33582V 10 8|FIRST NIAGARA FINL GP INC 10/22/2013 | SANFORD BERNST. ...12,120.000 127,296 XXX

343412 10 2|FLUOR CORP 1211112013 | VARIOUS........eeoeeeieeieeeieeesseessssessssssssssessssesss st sesss st ssssssssssssssssssnns | aeessssessssssssnsssssnssssssnsssnnes 70,000.000 5,278,355 XXX

345370 86 0|FORD MTR CO DEL 11/07/2013 | BONY ..o 100,000.000 1,662,700 XXX ortteriieriierineinnins | eeriesisess s
34964C 10 6|FORTUNE BRANDS INC | 912013 | VARIOUS.......oeieeeeseessessss sttt sss st sssssssssssssessssns | anessssssssnnssssnsssssssssnsssssnnees 72,500.000 2,895,547 GO DO OO
35671D 85 7|FREEPORT-MCMORAN COPPER ............. 06/11/2013 [ VARIOUS.......coeeteiieeet ettt ennsss | eessssesssssesssss s ssssssessnns 100,000.000 3,074,850 XXX ootriiireriineninnneeins | eeoreessne s
364730 10 1 GANNETT CO.uuvuiriiiicieiiceesisise st ssnssnes 12/19/2013 | SANFORD BERNST.......... ....19,670.000 511,830 XXX ettt [ et
366651 10 7|GARTNER GROUP INC.-CL A 06/24/2013 | INSTINET CROSS! ....23,400.000 1,328,785 XXX e [ e
37247D 10 6| GENWORTH FINANCIAL INC ....ovvieiicieieicissieieiesie st ssesssssssssessssssessess | cvesesssssesanes 08/13/2013 | SANFORD BERNST. ....60,090.000 663,014 XXX ittt | et
387328 10 7|GRANITE CONSTR INC 06/25/2013 | SANFORD BERNST. . ....16,640.000 496,649 XXX ooirreinerenserennnenins | eerreesssesssss st neees
388689 10 1| GRAPHIC PACKAGING HLDG CO.........ovvvverrrererinriis 11/06/2013 | SANFORD BERNST........... ....88,820.000 720,421 XXX oo | o
40171V 10 0| GUIDEWIRE SOFTWARE INC 1112712013 | VARIOUS.....ccooiiiiiiiieiseieeisi st ssssssssnenss | soesssesssssssssessssssssesssessansnesan 32,800.000 1,509,062 XXXttt [ et
402635 30 4| GULFPORT ENERGY CORP........comirrerrrerrreiereseseesseesnnesssssesssesssssnees 11/22/2013 | INSTINET CROSS ....13,300.000 749,072 XXX e [ oo
40418F 10 8|HFFINC 02/19/2013 | SANFORD BERNST........... ....26,800.000 490,437 XXX ettt [t
412822 10 8|HARLEY DAVIDSON INC 03/11/2013 | INSTINET CROSS, ....35,000.000 1,913,625 XXX i [ e
413875 10 5|HARRIS CORP 11/06/2013 | SANFORD BERNST.......oociimiiimiiirreiissiiesiisssiss i ssssssssessssens | eesssssssssssssssses s 2,650.000 163,433 XXX it [ e
42217K 10 6 |HEALTHCARE COMP 11/08/2013 | COWEN & CO. ....40,000.000 2,401,364 XXXttt | v
42222G 10 8|HEALTHNETINC..... 03/07/2013 | VARIOUS 274,522 XXX

42330P 10 7|HELIX ENERGY SOLUTIONS GR . | 03/08/2013 | VARIOUS, 454,839 XXX

437076 10 2|HOME DEPOT INC 08/20/2013 | VARIOUS .410,000.000 31,387,760 XXX

438516 10 6|HONEYWELL INTL INC 10/18/2013 ....15,000.000 1,274,057 XXX vt [ et
447011 10 7 | HUNTSMAN CORP......cvirmrrirmrremmnrssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssassnss | soesessesnnees 08/13/2013 | SANFORD BERNST. ....14,660.000 266,697 XXX oorveineninneninnenins | oo
451680 10 4 [ IDEXX LABS CORP.......ciirveuriermeeeteeeiceessesssseesssesss s sssssssssssssssssssssssssssssssessssssssssnns | eneessnsesnns 05/29/2013 | BONY.... ....20,000.000 1,685,236 XXX

46120E 60 2|INTUITIVE SURGICAL INC.. 03/15/2013 | BONY.... 2,958,389 XXX

46625H 10 0 [ JP MORGAN CHASE & CO......veumrermrrermreeseesseessnsessssesssssssssssssssasssssssssssssssssasssssassssns | conseessneeenns 05/13/2013 | BONY.... 1,948,832 XXX

466313 10 3| JABIL CIRCUIT INC 01/25/2013 | SANFORD.........oovevrrioeeeeerisneseseeeeseeneenns ....29,200.000 570,508 XXX oo | eereeeneses s
48020T 10 1|JONES GROUP INC. 03/11/2013 [ VARIOUS.......oooveieeieeeie ettt ss st sssssssssssssss | oeeesssassssssssssnsssssssssssssssnn 21,860.000 258,604 XXX ooirrernenennenennnenens | oot
489170 10 O0|KENNAMETAL INC 12/18/2013 | SANFORD BERNST........... ....14,100.000 674,625 XXX cootrviireeiineeinneeins | eeoreeene et
50076Q 10 6|KRAFTFOODINC ... 03/15/2013 | VARIOUS, .150,000.010 4,167,212 XXX

501889 20 8| LKQ CORP.......vouueeteeiteeeieeesseeesssessse sttt ses st sss s essss s | cessnssssneens 08/29/2013 | VARIOUS .100,400.000 2,991,683 XXX

502175 10 2|LTCPPTYSINC 11/19/2013 | SANFORD BERNST........... ....17,120.000 727,850 XXX oo [ eeresesne st
526057 10 4| LENNAR CORP........ccouumirermrremmeeesesssssssssssssssssssssssssssssssssesssssssssssssssssssssasssssesssssesssssnes | cossmssesnnees 11/08/2013 | VARIOUS.......ovovaveraereieeeseeeseesssssse sttt 260,000.000 9,420,640 GO PO OSSO
53219L 10 9|LIFE POINT 05/24/2013 | SANFORD BERNST ......ooumiiimiiimneiisneessseesessessseessssesssesessssssssesesssessssssssssssssssns | sosmsssssssssssssssnssssssssssnssssnes 4,620.000 219,820 XXX o | eoreseine s
B5616P 10 4 [MACYS INC....ooiiiiiiiiieiiiciesiesssse sttt ensesssssenss | aessessnsesnsnns 10/11/2013 [ VARIOUS........ovieieiie ettt ssassessnsas | esvssessessesssssssesssssessssensesanes 410,000.000 | ...vovvrvierieiercirereeeeene 18,390,904 XXX ettt [t
58463J 30 4|MEDICAL PPTYS TRUST INC 11/20/2013 | SANFORD BERNST........... ....45,610.000 659,283 XXX oetrveineeeiseninneeens | eeoreesiseesse s
587118 10 0|THE MEN'S WEARHOUSE INC 02/2712013 [ VARIOUS.......ooviiiieiiseeisssissssessssisssss s ssssssnnssss | osnsssssnsssssnsssssssssssssssessssnes 3,840.000 116,011 XXX v | e
59001A 10 2| MERITAGE HOMES CORP........ocsiirermrrermrrermeresesesnssssssssssssssssssssssssssssssssssssssssssssnsesss | sossssnsssssnnes 04/16/2013 | SANFORD BERNST ......coouurvimurrmmneessnessseessssssssssssssssssssssssssssssssssssssssssssssssssns | soseesssssssssssssnsssssssssssassssnes 1,230.000 [ ovoooeerrerereeereeeeseeees s 50,276 GO DO
595112 10 3| MICRON TECHNOLOGY INC......oooriurmrieimreeseeesnesesseeesseeesssessssessssssssssesssssssssssessssens | cessneeesnnnens 08/27/2013 800,000.000 | ..eovvevmreerereieeerneeeseeeeeeeenns 11,120,560 XXX ootriiineeiineeinnneeins | e
59522 10 3| MID AMERICA APARTMENTS COMM 11/20/2013 | SANFORD BERNST. s | e 4,720.000 308,004 XXX ooirvernerinnesinnnenins [ e
60855R 10 0 |MOLINA HEALTHCARE INC 12/02/2013 | SANFORD BERNST........... ....14,300.000 474,182 XXX ootrveineeeiseeinneeins | eeoreessseess st
609207 10 5| MONDELEX INTLINC NPV A.......oooiiriineieeisesinesissssssssssssessssssssssssssssssssssssssens | covsinssssnnens 02/01/2013 [ SPINOFF .......oorveorieeieeeeesissesesssessseseseees 540,200.000 | c.ooovverrrineiieeeieeeees 10,039,320 XXX v | e
610236 10 1|MONRO MUFFLER BRAKE INC 111972013 | STEPHENS INC.....ooooveieeeineeeieeesseeesssesssseesssssessssesssssssssssssssssssssssssssssssssssssssenes | seessssessssssssnnssssnsssssssesssnees 58,600.000 2,752,993 GO PO OSSO
61166W 10 1|MONSANTO CO NEW. reve | 1200572013 [ VARIOUS.......cooeiiiiieeeise ettt snnsen | resessssssssasses s sssssseseons 280,000.000 | ..eovevneereieeieineeeeeeens 28,342,208 XXX ootrviireeiineeinneeins | et
62944T 10 5[NVRINC .| 07/24/2013 | SANFORD BERNST........... 120.000 111,971 ) SO PO OSSOSO
637071 10 1| NATIONAL-OILWELL INC 07/31/2013 | BONY ..o ....60,000.000 4,187,850 XXX

64125C 10 9|NEUROCRINE BIOSCIENCES IN . | 08/29/2013 | PIPER JAFFRAY. ...40,800.000 612,632 XXX

655844 10 8| NORFOLK SOUTHERN CORP. 06/17/2013 | BONY ... 110,000.000 8,469,903 XXX
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676220 10 6| OFFICE DEPOT INC....coouuevermeeeseeeseeesnsessssesssessssesssssessssessssssssssssssssssssssesssssssssssnsess | cossnsessnnees 1211812013 | VARIOUS.........oooeetiit ittt snsssns | sesssssssssesssssanesssnsssssssesneen 34,880.000 158,517 XXX ootrviieeineeinnneeins | eeoreeesne s
681919 10 6| OMNICOM GROUP INC 10/16/2013 | BONY... ....30,000.000 1,926,897 XXX

682159 10 8| ON ASSIGNMENT INC.....coocvvvmrrerrrrirns 10/1412013 | VARIOUS........veoeeeteeseeesseeesseessssssssssssssssssssessssssssssssssssssssssssssssssssssssssssassssnns | aeessssessssssssnnssssnsssssssesssnees 48,800.000 1,433,134 XXX

69349H 10 7|PNM RESOURCES INC 07/29/2013 | SANFORD BERNST......coumiiimriiiiiiiessieesiesssessisessisss s ssssssssssssssssssns | sosessssssssssssssesssssssssesssened 6,300.000 146,858 XXX oovinerinesinnneiis | eonesenssissss s
69840W 10 8| PANERA BREAD CO 11/22/2013 | INSTINET CROSS........oovriiiieissieesiesisssssssssssssse s s ssssssssssssssssanss. | evsssssesssssssesssssssssssssssssssenns 4,200.000 753,580 O PO
70159Q 10 4|PARKWAY PPTYS INC 11/19/2013 | SANFORD BERNST........... ....38,020.000 677,581 XXX ootriiireriineninnneeins | eeoreessne s
716933 10 6 PHARMACYCLICS INC.......ooiiiiiriiiniieiniiieissie s esssssssessssssssssssse s ssessssssssensonss | cossssossssnns 03/04/2013 | INSTINET CROSS.......cooviiirirriisinsierissseesss s ssesssisssessssssssssssssases | esssssssssssesssssssssssessassnessenes 6,900.000 619,056 XXX ettt [ et
717081 10 3|PFIZERINC.. 06/13/2013 [ BONY.....coosvvvvrrerrrrerenennns 340,000.000 9,706,563 XXX ootrviieriiseeinnneeins | eeoreeeiseee e
718172 10 9| PHILIP MORRIS INT'L....coiieiiiieieeieiiisieisiesieieieisssssesssse st ssssssse st sssssssessessnsanes | svesssssessnsnes 02/07/2013 | BNY BROKERAGE... ....30,000.000 2,660,865 XXX ittt | et
733174 70 0|POPULARINC 01/2412013 [ SANFORD........ooourveraeessaeessseessssessseessssessssessssssss st sesesssssssssessssssssssssssssssssnses | soseesssssssssssssnssssnsssssassssned 6,200.000 160,294 XXX ooirreinerenserennnenins | eerreesssesssss st neees
74346Y 10 3| PROS HOLDINGS INC oottt sssssssssssnsenns | anesssnssssnes 06/20/2013 | VARIOUS ...94,900.000 2,232,943 XXX oo | o
743713 10 9|PROTO LABS INC 10/14/2013 | VARIOUS ...27,900.000 1,742,383 XXXttt [ et
745867 10 1|PULTE HOMES INC AA1/2013 | VARIOUS ...ttt ssssnssssas | eessssssssnsssssanssssssssssssssaes 766,870.000 | ..oovvveeeerererneeseeeeseeeeeeeenns 14,044,154 XXX oetrviieriseeinnneeens | eeoreessseess s
747525 10 3| QUALCOMM INC... 06/10/2013 | VARIOUS. 5,982,064 XXX iteieiieieienisennieiens | o s
758766 10 9| REGAL ENTERTAINMENT GROUP  ....ooiiivorciieneinneeseeeseeesennnnas 06/25/2013 | VARIOUS . 611,197 XXX ootrrernerenserinnenins | oo
761283 10 0|RESTORATION HARDWARE HLDG........... 111972013 | VARIOUS ...ttt sssssns | aesssssssssesssss s ssssssssssaees 28,900.000 1,925,408 XXX oot | oresisne st
783549 10 8| RYDER SYS INC....ooiviiiiiimriiieissesnsssssssssssssssssssssssssssssssssss st st essssssssssssssssns | soesessesnnees 12/18/2013 | SANFORD BERNST......oouivimriimmriimerisesssssssesssssssssessssssssssssssssssssssssssssnnes | soeessssssssssssssnsssssssssssssssssnes 9,530.000 652,676 ) S PO OSSO
78463M 10 7| SPS COMM INC.......cooovvorrernee 08/01/2013 | VARIOUS 2,456,656 XXX

806857 10 8|SCHLUMBERGER LTD 09/13/2013 | VARIOUS.......coomiiiiiiieieieissiesesis st ssssssssenssssssssensns | seines ...73,000.000 5,705,510 XXX

812578 10 2|SEATTLE GENETICS INC 03/07/2013 | INSTINET CROSS, ....20,700.000 636,055 XXX

82735Q 10 2| SILVER BAY REALTY CORP........oosiviirereeiieeisnsecsnesesssssssessssssssssssssssssssssssssssssssnnss | sevsssnssssnes 05/16/2013 | BONY... 185,400.000 3,545,708 XXX oot | ot
828806 10 9|SIMON PROPERTY GROUP. 08/16/2013 | BONY... ....60,000.000 9,615,704 XXX oorveineninneninnenins | oo
82966C 10 3 |SIRONA DENTAL SYSTEMS INC............... 06/17/2013 ....30,000.000 1,933,191 XXX

844895 10 2[SOUTHWEST GAS CORP. 12/20/2013 | SANFORD BERNST. ....13,590.000 678,046 XXX

848637 10 4|SPLUNKINC........... 12/09/2013 | VARIOUS........cveomverneeeieeesneeesseessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssassssnns | aeessssessssssssnsssssnssssssnssssnees 59,800.000 3,220,206 XXX

85254 10 2|STAG INDL INC. 08/22/2013 | SANFORD BERNST.......... ....17,650.000 350,563 XXX oo | eereeeneses s
85590A 40 1|STARWOOD HOTELSERESORTS .....coomrvmmrrererssersserssssssssessssesssnnees 03/11/2013 [ VARIOUS.......oooviieeieeeise ettt sssssssssss | seeesssssssssssssnssssssssssnsssson 30,000.000 1,816,742 XXX ooirrernenennenennnenens | oot
858119 10 0|STEEL DYNAMICS INC 0171772013 [ SANFORD........couoveeneeeneeesseeesseeessesesseesss s eess et sess s ssss s essssssssssnnes | osenesssnsssssssssssssssssssssnsss e 6,380.000 | .vvvueeeereieieeeeieeee e 95,455 XXX

858155 20 3|STEELCASE INC 03/07/2013 | VARIOUS 11,660.000 163,537 XXX

861642 10 6| STONE ENERGY CORP.......ccoirriimrieimreemeeesnssesneesssesssssssssssssssssssssssssssssssssasssssssssssanss | cessnesssnneees 09/24/2013 | SANFORD BERNST ......couuriimeeemeessreesseessssessssessssessssssssssssssssssssssssssssessssssssns | sosmeessssssssnssssssssssssssssssssnes 3,360.000 108,669 XXX

869099 10 1| SUSQUEHANNA BANCSHARES INC ... iesessesessssesisenes 12/18/2013 | SANFORD BERNST. ....12,580.000 158,042 XXX oo [ eeresesne st
872645 10 6| TRW AUTOMOTIVE INC  ..ocveoieerereeessseesssessssesssesssssessssssssssssssssssssssssssssssssssssns | snsssssssesnes 01/1172013 [ SANFORD........ooouvveraeesmseeesseessseessseessssessssesssssess st sess st sssssssesssssssssssssnnns | sossesssssssssssssssssssnsssssassssnes 2,460.000 135,344 GO PO OSSO
87305R 10 9|TTM TECHNOLOGIES INC 09/22/2013 | SANFORD BERNST ......ooumiiimiiirneiosneessseisesessseesssssssssessssssssssssssssssesessssssssns | sosmsessssssssnssssnssssnsssssnssssnns 8,140.000 | vvooeeerreeeieeeieeee e 78,793 XXX o | eoreseine s
880349 10 5|TENNECOINC......cooevvvrrvrrnee. 111412013 [ VARIOUS.......ooviiteiciceiie sttt ssessensesss | sesessessssssssssssesssensesssssnsnsa 66,630.000 3,212,195 XXX ettt [t
880779 10 3|TEREX CORP. 05/01/2013 | SANFORD BERNST ......oouuieimeemmeessneesseessssessssesssssessssssssesssssasssssssssssasessssssssns | sosmeessssssssnessssssssssssssnssssnes 3,960.000 109,571 XXX oetrveineeeiseninneeens | eeoreesiseesse s
885160 10 1|THOR INDSINC... 05/01/2013 | SANFORD BERNST.......... ....13,910.000 506,077 XXX v | e
896945 20 1| TRIPADVISOR INC.....couivermrrirmrrirmeeessssssssssssssssessssessssssssssessssesssasssssssssssesssssesssssnnss | cossnseesnnees 07/25/2013 [ VARIOUS.......ooorermrermeeeieeesseessss s ssssssss st ssss st sssss st sssssssssssasssss. | oeeessssssssnssssnssssnssssssssssnn 26,600.000 1,749,578 GO DO
901109 10 8| TUTOR PERINI CORP.......cooveuuieimriereeesneeisneeessesessesessessssssssssssssssssssesssssssssssassssnness | cossnssesneens 1210412013 | VARIOUS........ovoomeiiiiieeeieeesse sttt ssss st sssssssssssns | aessssessssasesssasssssssssssssssaees 22,860.000 439,708 XXX ootriiineeiineeinnneeins | e
902681 10 5|UGI CORP NEW.............. 04/24/2013 | SANFORD BERNST ......couuivimurrimrisssssseessessssssssssssssssssssssssesssssssssssssssssssses | soseessssssssssssssssssssnsssssessssanes 2,620.000 104,033 XXX ooirvernerinnesinnnenins [ e
902973 30 4|US BANCORP DEL 07/17/2013 | BONY ... 350,000.000 | ..oovvevereermeresreeseeeeeeeeeeeeenns 12,350,430 XXX ootrveineeeiseeinneeins | eeoreessseess st
911363 10 9| UNITED RENTALS INC o] 0310472013 | VARIOUS.......ocvoooiiriiiieeiesissesisses s ssssssssssssessssns | aesssssssssonsssssssssssssssnsssssees 40,200.000 2,160,680 XXX v | e
913017 10 9| UNITED TECHNOLOGIES CORP .| 10/03/2013 | CITIGROUP........cooomrrerrrrermerermeeessneessseessnnees ....25,000.000 2,584,700 GO PO OSSO
918204 10 8|V.F. CORP. 02/14/2013 | BNY BROKERAGE... ....10,000.000 1,506,651 XXX ootrviireeiineeinneeins | et
91913Y 10 0| VALERO ENERGY CORP.........coovtrirmrrirmrrireressssssessssssssssssasessnns 06/04/2013 ....90,000.000 3,488,549 ) SO PO OSSOSO
92343V 10 4|VERIZON COMMUNICATIONS. 06/04/2013 100,000.000 4,937,530 XXX

92345Y 10 6|VERISK ANALYTICS INC 10/14/2013 ....45,600.000 2,805,255 XXX

92826C 83 9| VISA INC....oouvereeeeiaeeeieeesseesseesssesssss st sess st ssss s sssssnssssns | soneessneesnns 08/27/2013 105,000.000 | .evooovvermeernerereneseeeenenenes 18,542,512 XXX
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928298 10 8|VISHAY INTERTECHNOLOGY ............ 1171572013 | VARIOUS.......ooiiiiieie ittt ssnssntnes | ebssiassssess st ess bbb 26,210.000 315,307 XXX
947890 10 9|WEBSTER FINANCIAL CORP 09/18/2013 | SANFORD BERNST. ceereer4,750.000 122,650 XXX
959319 10 4| WESTERN REFNG INC.......oivimiiiriciirrieeisiseissesisesiessessssssssssssssssssessesssssssssssnsnes. | sessossesnssnnes 07/24/2013 | SANFORD BERNST. . ....21,940.000 667,936 XXX

98310W 10 8| WYNDHAM WORLDWIDE. 08/14/2013 | BONY ....cocevvuivrrirerireirenns 117,100.000 7,093,231 XXX oovinerinesinnneiis | eonesenssissss s
985817 10 5|YELPINC . 02/12/2013 | DEUTSCHE BANK ....57,600.000 1,249,714 XXX ettieriieeierinsinerns | eeveeeeiess s
98954A 10 7|ZILLOW INC 04/16/2013 | INSTINET CROSS, ....23,900.000 1,255,717 XXX ttteriineiienineineins | eereeseiees s
989701 10 7| ZIONS BANCORPORATION. ......evuiirierririreiiiissisnnissssssssessesssssessesssssssssssssssssesessanene | sonsssossesnns 12/18/2013 [ VARIOUS........ovrieiieieici ettt ssassessnses | sosssessessesssssssesssssessssensesanes 103,490.000 3,035,638 XXXttt | e
98978V 10 3 ZOETIS INC....oourermereermeiseiieetsssseesssise sttt esinee | resssesssensns 1110772013 | VARIOUS.......oouiieiiiniierieeseess s sssse st ses st sessssssssssssensssssns | soesssesssssssssssessessssesssnsens 809,057.000 | ..ooevrrverererienrienieneseeseeneae 21,533,115 XXX otiteriineeienissinnins | eereeeeiesss s
G02602 10 3|AMDOCS LTD 05/22/2013 | SANFORD BERNST........couuiiriiiiitireriisissie s ssssssnsses | esssesssssssssessssssssssssessesssessenes 3,200.000 115,952 XXX vt [t
G29183 10 3| EATON CORP......couuiiritiieicetesiseise ittt sssesenes | cesesisessnnes 01/02/2013 | SPINOFF 126,910.000 2,537,914 XXX ettteriierierissinerns | eereeeeiese s
G3198U 10 2[ESSENT GROUPLTD ... 10/31/2013 | SANFORD BERNST.......iiimiimiireiimeiseisesises st ssse st ssessnns | eessssssnsssssssesssssssssssssssnsssenes 4,120,000 | coooorverieieieee e 70,040 XXX ttteriinriiesinsineins | v
G3922B 10 7|GENPACTLTD 12/23/2013 | SANFORD BERNST. bbb | eeeb e 7,549.000 135,099 XXXttt [ et
G6852T 10 5|PARTNERSRE HOLDINGS. 10/29/2013 | SANFORD BERNST.......oouiiiurimremrianeisensessesssessssssessesssessssesssssssssssesssesssesssnns | sesassssssssssssnsssesssssssssssnsssenes 5,720.000 566,070 XXX ottteriineeienineinnins | eereeeeiesisse s
G7665A 10 1| ROWAN COMPANIES INC......oovvririiiriiiiieinnieiersssiesssssssisensssssssssessssssssessesssesesssnssnns | oessnnssesenss 02/19/2013 | SALOMON BROS ....33,400.000 1,223,736 XXX ettt [t
G9319H 10 2|VALIDUS HOLDINGS LTD 08/14/2013 | SANFORD BERNST......ccouiimirimrirrireeinieesiesiesesseesssssssssesssesssssssssssssssesssessss | seveseessssssssssssssnsssesssssesessnd 6,330.000 230,240 XXXttt | cereeseiesse s
H8817H 10 0| TRANSOCEAN INC NEW. 07/31/2013 | VARIOUS......coouieieiiiieise ittt sssssnsnnes | ebbassssessses s ss s sssssseees 140,000.000 7,000,023 XXX titeriinriienineineins | et e
05277B 20 9|AUTOCANADA INC C 05/14/2013 | RBC DEXIA.......couviriieiinrierierissesesisssiesiesessenns ....60,600.000 1,515,000 XXXttt | v
13321L 10 8| CAMECO CORP......oiiuemmriitieeieeieissees st ssssssensenes C 12/21/2012 | SPROTT SECURITIES LTD.......cvourererenerierieeeseenersneinns ....12,200.000 243,345 XXX ottteriineeieniseinsins | eereeeeieeis s
136375 10 2| CANADIAN NATL RY CO C. 12/16/2013 | VARIOUS 1,261,218 XXX
136385 10 1| CANADIAN NAT RES LTD C 11/13/2013 | VARIOUS 2,719,199 XXX
151350 10 9| CENOVUS ENERGY INC c 1211112013 | S FIRST ...ttt | enesis s 5,900.000 181,683 XXX vt [ et
22576C 10 1| CRESCENY POINT ENERGY TRUST ............ [ 11212013 | VARIOUS......ooooiiiiiiesiesiie st sss st ssssssssssssensss | evssssssesssesssesssss s ssssssssssenes 9,900.000 398,218 XXXttt | v
249906 10 8|DESCARTES SYS GROUP INC.... C 11/13/2013 | VARIOUS 718,877 XXX
375916 10 3| GILDAN ACTIVEWEAR INC ..ottt ... | 10/24/2013 | VARIOUS 409,935 XXX
380956 40 9|GOLDCORP INC NEW. C 04/15/2013 | CS FIRST ....eomvrrrireimerierrineeienisissssssssssssssessssssssesssssssssssessessssssssssssnssnessessenes | sevsnesssessesssssssessessssessensssss29900.000 | wovivineriniienneessssisssesesseessessssse 81,815 XXX

39945C 10 9|CGI GROUP INC.. C. 09/25/2013 | NBCS SECURITY .....couuiimiiriireiineiseiiseseessessesisessssssssssssssessssesssssssssesssnssnns | oessssessssisssssssssesssessssessssns 9,600.000 358,337 XXX titeriieriienineinsins | e
458237 10 6[INTACT FINL CORP SUB RCPT......coooumrireriereinerieriesssensseneseenns [ 06/27/2013 | TD WATER ......ovtiretreireiierieesiessess s st st sssssssesssse st essssssssssssssessns | sessssesssssssssssssessssessssessesses 4,500.000 265,172 XXX ettierrieeienissinerns | ceveeeeiess s
552704 10 8| MEG ENERGY CORP........coouiiirimeiieitineiiessssise s sssss st sss st snnsens (R 12/11/2012 | RBC DEXIA. ....51,600.000 1,702,800 XXX
554282 10 3|MACDONALD DETTWILER C. 10/31/2013 | RBC DEXIA weenern2,700.000 217,537 XXX

56501R 10 6| MANULIFE FINANCIAL CORP  .....ovvviiimeimeireriessie s ssnenes (SR 120162013 | VARIOUS.......oouiireiniriieriieeieeisise st ssssssss st ssssssssssssssenssessns | soesssesssesssssssessessssesssnsens 125,200.000 2,273,864 XXX
68272K 10 3[ONEX C 12/10/2013 | VARIOUS 18,900.000 1,080,530 XXX ttteriineiienineinsins | eeriesieeis s
780087 10 2|ROYAL BK CDA MONTREAL QUE C 1110172013 | CS FIRST ..ottt ettt ssnseenes | eebsessssessess st ssesensenes 1,900.000 133,860 XXX etrterrieeieninsinerns | eereeseiesis st
820439 10 7|SHAWCORLTD ..o C. 12/04/2013 | VARIOUS, 212,616 XXX ettteriiriierineinnins | v
8676EP 10 8|SUNOPTAINC C. 03/07/2013 | VARIOUS, | .107,200.000 734,044 XXX ittt | e s
878742 20 4| TECK COMINCO LTD.....oviuuirmriuremeesmeniseesesssessessesssssesesssssssess st ssssssssssessensssens (SR 1073172013 | VARIOUS.......ooiiiirieieisente i ses sttt sssssnssntnns | sosssassssessessssessssssssssansssnns 86,400.000 2,420,168 XXX ettteriineeienineinnrns | cereeeeiesss e
8797AM 99 B|TELUS CORP oottt (o 10/16/2013 | VARIOUS, 14,500.000 504,848 XXX ttteriieriinrineinnins | v
89156V 10 6| TOURMALINE OIL CORP. C 12/12/2013 | CS FIRST vt | e 4,200.000 183,145 XXX ttierrieeieninsinerns | oereeseiesisi s
98462Y 10 0|YAMANA GOLD INC C 06/04/2013 | VARIOUS.......oouiiirirneieise it sssssess sttt sssssssssnss | esbsssssssssesssesssssssssssssssnes 116,800.000 1,419,168 XXX ttteriineeienineinnins | eerieseiees b
G05384 10 5| ASPEN INSURANCE HOLDINGS s R 07/25/2013 | SANFORD BERNST.......ooutiiuiiiiiiriniiiisisisiisenssenessessssisssssens s ssssssnsssssssenssensses | oensstesssnsssssssesssssssenssssesssssnns 2,080.000 | oo e 78,158 XXXt | v

9099999. Total - Common Stocks - Industrial and Miscellaneous ettt etetetetetetieies  eeetesetetesuetessietetosstesasseetetasaetetassseetet s aetesesseAe st e eeteseAeAe st eAete st aeee st s etetesane et et s setetetaseetetssetetesasaetesnsetetasassetesnsetetasareetannsetess | ceetesisseterasstetenneetesnaeteraneseesd 637,922,428 XXX oeteveieeeeeieeeeieies | oottt 0

Common Stocks - Parent, Subsidiaries and Affiliates

30277@ 10 1|FMIC HOLDINGS, INC. 12/28/2013 | CAPITAL CONTRIBUTION..........coomrermrirrericrirnes 4,370,550 XXX etttertireeienissinsnns | oerveesieeisie s
87282@ 10 4|TSBLOSS CONTROL CONSULTANTS, INC............ 12/22/2013 | CAPITAL CONTRIBUTION 426,185 XXX

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.................... 4,796,735 XXX

C Stocks - Mutual Funds

| 464286 10 3| ISHARES AUSTRALIA ETF... .... | 02/04/2013 | BNY BROKERAGE... 200,000.000 5,159,070 XXX oot [ v
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626127 66 6|MUNDER INT'L SMALL CAP - L...oovvuirrrireirereneicnienns 08/20/2013 | MUNDER ........ocvtmeimimmiineiiesieeisssessessssssesssesssseesssssssssssssesssssssssssssssssssssssssss | seees 1,557,632.398 | ..oocvonirrieeeeieeeeninis 15,000,000 XXX ottteriineeienineinnins | cereeseiesis s

922042 71 8|VANGUARD INTL EQUITY ETF. 10/11/2013 | BONY.... ..50,000.000 5,021,500 XXX

922042 86 6| VANGUARD PACIFIC ETF .....oiviiieiiieiiieeieeiseisesiessisesiesssssssssssssssssessesssssssssssssses | sessssesnssenes 08/05/2013 | VARIOUS........comrvrrereineineiieisiessisessssissssssssssssesss s sssssssesssesssssssssssessssnss. | sossssssssssesssesssssssesssssssnens 680,000.000 | ...oovvmerrririrrieerieries 39,310,588 XXX otttertieeienineinsnns | eerveesiessse s

922042 87 4|VANGUARD EUROPEAN ETF 06/20/2013 | VARIOUS.......oouiiriiriieie ittt ssssssssnnes | esssssssessssessssessss s sssssssenes 320,000.000 XXX ortteriieriierineinnins | eeriesisess s

L5458T 11 7]INVESCO US SENIOR LOAN = GX ...ouveuiviirienirsisssnissnnenas 06/10/2013 | SALOMON BROS.......cccoumimiimmiinmiiinisensssississssssssnssensesesseens 483,138.467 ...50,000,000 XXX triieriinenieninninnnns | oereesessens s s
9299999, Total - Common Stocks - Mutual Funds...............c.ccoevierereicrererecceeccreeee 130,736,368 XXX oiteievreeeeieeeeieies | oottt 0
9799997. Total - COMMON SEOCKS = P ...ttt bbb en .. 773,455,531 XXX et | e 0
9799998. Total - CommOon StOCkS = SUMMANY HEM FIOM P 5.ttt ettt et sttt st e et et ses et seseeseesessesemneae | f1eteesesseeeeasseeseeeeseseeseEeeaeEeeseEeEoeEeeteeeEaeEee8eEseEseEeEEeE e EeeEee8eEseE4eE 408 eE1SEeEoeEeEAeEAeE 408 oL 1o e eEeeEeEAeE e b eeEeetee et seteesee et sesentensetsntessessnssnsante | 4esesiesssssnsossassesnsansessessnsnsesnneas 74,348,114 D o OSSO RO
9799999. Total = COMMON STOCKS. ...ttt ettt ensensessesnees .847,803,645 XXX ovrerrieisnieneienienns | eersiieiesieseseeis st nsenee 0
9899999. Total - Preferred and COMMON SEOCKS. .......cuuiiuiiuiiris ittt .. .848,347,395 XXX i | e 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS............cciiiueieiiiiieiiecie ettt ettt ettt bttt e s ete s e s saesesssesesesssaetases  e4ebsssssessssesesessssssesassesetessssesesasseeesessss et et e s eeesessssetesseses et s sesetesassee et s s esebeseseees et e hebesaeseeesessetebasasseses et etebesassetessnsetesessssesasnsetesasans | siebesssesesssesesessssesansssesesnsen 3,080,944,946 XXX eteieiereeeiceeerieies | e 11,500,562
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJA.CV. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36179N LF 3| GOVT NATL MTGE ASSN... ... | 12/01/2013. | MORTGAGE PAYDOWN......ccccoeuve [ rvmrvmerrernrincinns | v 439,118 | oii 439,118 | e, 467,455 439,118 0 08/20/2043.
36181G DG 1|GOVT NATL MTGE ASSN... ... | 12/01/2013. | MORTGAGE PAYDOWN.......ccccouvvr [ wormrrmernnrnneiicinns | v 562,319 | ......562,319 | oo, 567,459 562,319 0 06/20/2043.
36200Q 2T 0 |GOVT NATL MTGE ASSN... ... | 12/01/2013. | MORTGAGE PAYDOWN... 110,268 107,932 0 02/15/2032.
36200Q JJ 4|GOVT NATL MTGE ASS ... | 12/01/2013. | MORTGAGE PAYDOWN.... 12,075 0 03/15/2032.
36201M 2F 8|GOVT NATL MTGE ASSN... ... | 12/01/2013. | MORTGAGE PAYDOWN... 68,818 0 05/15/2032.
36202C 6Y 4 |GOVT NATL MTGE ASSN... ... | 12/01/2013. | MORTGAGE PAYDOWN 70,871 0 12/20/2028.
36204) NZ 5|GOVT NATL MTGE ASSN... ... | 12/01/2013. | VARIOUS 56,383 0 02/15/2024.
36209D H9 8|GOVT NATL MTGE ASSN... ... | 12/01/2013. | MORTGAGE PAYDOWN 30,920 0 02/15/2029.
912828 HZ 6|U S TREASURY. ... | 05/28/2013. | CITIGROUP... 8,554,688 | ........7,500,000 | ........7,748,438 (11,280) | v [ s 7,649,515 | ... e 905,173 | ....... 905,173 05/15/2018.
912828 JH 4|U S TREASURY. .| 05/28/2013. [ CITIGROUP.........cvervriireririririnnins | cerveireeenineineninniens | v 1,726,816 | ........ 1,500,000 | ........ 1,542,891 (1,734) | oo [ e 1,524,443 202,374 202,374 08/15/2018.
912828 KD 1|U S TREASURY. ... | 10/21/2013. | GOLDMAN SACHS........ocomvremrrnns [ | v 5,858,789 | ........ 5,500,000 | ....... 5,402,031 BA3BNTT | e | el LT | 7,774 5,443,951 | .oooovrierei | e 414,838 | ....... 414,838 02/15/2019.
912828 RC 6|U S TREASURY ... | 10/17/2013. | BANK AMERICA MERRILL 994,844 | ....... 1,000,000 | ........ 1,053,672 1,050,687 | oo | o4 A13) | (G ) S IO 1,048,274 | ..o | e (51,430) | ........ (51,430) | ........ 24,946 | 08/15/2021.
912828 SV 3|U S TREASURY....coiiviiiiiiriinississississssssssissisnens . [ 10/17/2013. | BARCLAYS.....covviiiniiirnrinniisinnes | onrnsiisnssissnisnnnins | ooneeees 1,185,986 | ........ 1,250,000 | ........ 1,281,348 ...1,280,038 | .o | eenennn(2,388) e [E:1:) ) T [ 1,277,650 |... N (91,663) ] ........ (91,663) | ........ 20,211 | 05/15/2022.
0599999. TOtal - BONAS = U.S. GOVEINMENE. ...vooereutiseisseisess s sess s ees a1 sees et sttt | eoees 19,669,559 | ...... 18,098,444 | ...... 18,409,665 | .........17,300,570 | ...coovviieeen0 | s (11,959) | v | (11,959) [ .ovvvcernnenad 0 | 18,290,269 |.....coenen0 [ 1,379,292 |..... 1,379,292 | ... 447,066 | ..... XXX..oone
Bonds - All Other Government
135087 A6 1|CANADA GOVT C | 11/06/2013. | T D SECURITES 8,235,249 | ........ 9,019,000 | ........ 8,207,290 24,659 8,231,949 3,300 3,300 | ........ 60,786 | 06/01/2023.
135087 A7 9| CANADA GOVT C | 12/06/2013. [ VARIOUS........coooerirriiererniiseinnies | cevereerseeseessniinnes | eens 11,133,660 | ...... 11,094,000 | ...... 11,081,797 1,395 | v | e 11,083,192 | oo | e 50,468 | ......... 50,468 | ........ 49,771 | 02/01/2016.
135087 XX 7|CANADA GOVT C [ 07/16/2013. | CIBC.....ovvrrverrrireernrineisnineiisisnsines | coversseissnsisssnnsnens | sonven 8,841,331 | ........ 8,320,000 | ........ 9,223,136 | .....e....8,976,685 | ..o | eeend(145,951) [ i [ (145,951) 8,830,734 | ..o | e 10,597 | oo 10,597 | ...... 235,410 | 06/01/2015.
135087 YB 4|CANADA GOVT oo C | 07/16/2013. | BMO CAPITAL.......ooorreemrrerrierres | cerreeerseiessessiienns | cvees 16,150,500 | ...... 15,000,000 | ...... 16,507,500 | .........16,083,234 | ...cocovcrvvrvvrrs | weeere(168,081) | ovevrverrrcries [ v (G0 IR I 15,915,172 | oo | s 235,328 | ....... 235,328 | ...... 377,260 |06/01/2016.
135087 YL 2|CANADA GOVT C [ 10/31/2013. | VARIOUS.......coovivrirrieiniirninninens | e | v 4,165,738 | ........ 3,777,000 | ........ 4,381,169 | ..ooeeend,327,367 | oo | e (73,230) [ s | e (ETVI1) | (RN I 4254137 | oo | v (88,398) | ........ (88,398)| ...... 133,333 | 06/01/2018.
135087 YQ 1|CANADA GOVT C | 11/12/2013. [ VARIOUS........ccooerveriireririseinenen | ceevreeiseenseeseniinnns | cvies 10,636,912 | ........ 9,133,000 | ...... 11,670,419 | ......... 10,969,320 | ....oovvvevvrcvrrs | werernee(80,701) | oeioiiirircrrne [ v (50,701) [ .ooveveerrrerenes | e 11,573,648 | ... OO [ (936,736) | ...... (936,736) | ...... 338,714 | 06/01/2041.
135087 YR 9| CANADA GOVT C | 02/13/2013. | CIBC.....vvurirrireireirerineiseninsinns | eeerseessesissinssnens | cerieees 4,959,510 | ........ 4,423,000 | ........ 4,540,210 cerneerene(1,515) | i (1,515) | covrevereirieeines e 4,501,687 |... B 457,823 | ....... 457,823 | ........ 36,353 | 06/01/2019.
135087 YS 7|CANADA GOVT C | 05/31/2013. [ VARIOUS........coovvviriineiirinninens | cevvierisnisneiiesiinnns | v 30,564,300 | ...... 30,000,000 | ...... 31,119,000 | .........30,821,790 | .cooovveervrvrriinns | e (244,383) | .ovooveris | e (244,383) 30,577,407 | .ovvvververrens | e (13,107) | ........ (13,107) | ...... 457,397 | 06/01/2014.
135087 YZ 1|CANADA GOVT C | 11719/2013. [ VARIOUS........coorvrerrereririseinenes | ceeerensssinsesssnniinens | evvs 11,083,888 | ...... 10,015,000 | ...... 11,307,958 | .00 11,218,962 | oo | s [CY0710) | R B (G0 P20) IR IR MAT1,942 || e (88,055) | ........ (88,055) | ...... 144,831 | 06/01/2020.
135087 ZC 1|CANADA GOVT C [ 07/16/2013. | RBC DEXIA.......coovvveiiernnincirernns [ v | ovvee 10,258,000 | ...... 10,000,000 | ........ 9,950,311 5,186 9,981,542 | oo | v 276,458 | ....... 276,458 | ...... 157,192 | 06/01/2015.
135087 ZJ 6|CANADA GOVT C | 04/17/2013. [VARIOUS........cooevveeriereisersnienies | cevveseissiessiessiienns | cvo 27,184,604 | ... 24,000,000 | ...... 25,934,625 (54,429) 25,786,862 ...1,397,742 |.....1,397,742 | ......285,289 |06/01/2021.
135087 ZQ 0| CANADA GOVT C | 09/20/2013. [ VARIOUS........coomrvrerrererneineineies | cevereesseinsensssiinnes | cvnee 13,476,619 | ...... 13,000,000 | ...... 13,791,546 | .........13,668,387 | ...cocovvvvervrrns | eeere(130,525) | oo [ v (130,525) | ..vevevereerreens | o 13,537,862 | oo | e (61,243)| ........ (61,243)| ...... 381,007 |09/01/2016.
135087 ZU 1| CANADA GOVT C | 11/06/2013. [INBCS SECURITY .....ccvvruerirerirnrins | v | cevie 9,229,500 | ........ 9,000,000 | ........ 9,805,400 | ...0.ee009,776,732 | oo [ eeereenn(66,011) | o [ (66,011) 9,710,722 | oo | s (481,222) | ...... (481,222) | ...... 234,955 | 06/01/2022.
135087 ZX 5|CANADA GOVT C [ 12/03/2013. | LAURENT . ...ccovrieririeierienisienins | coveriesiesesissssninens | seeneans 9,346,467 | ... 9,346,000 | ........ 9,344,598 9,344,679 | .oooovvvereris | s 1,788 | oo 1,788 | ........ 32,519 | 02/01/2015.
13509P BS 1|CANADA HOUSING TRUST ... | C103/12/2013. [ SCOTIA. ... | cerveverissiesesissinens | e 25,286,750 | ...... 25,000,000 | ...... 25,413,500 25,215,693 | ..ovviievnn | e 71,057 | oo 71,057 | ...... 275,000 | 03/15/2014.
13509P DB 6| CANADA HOUSING TRUST .. C | 11/06/2013. | NBCS SECURITY. ..7,402,500 ..7,500,000 ..7,656,975 . ..7,635,609 |... +(233,109) | ......(233,109) | ......230,332 | 03/15/2022.
683234 UF 3|ONTARIO PROV CDA ...|C | 03/06/2013. | LAURENTI 4,658,031 4,485,000 4,911,210 4,590,269 4,573,903 |... B 84,128 | ........ 84,128 | ...... 113,968 | 03/08/2014.
683254 AA 4|ONTARIO STRAT INFRAST.... .. | C | 09/24/2013. | NATIONAL FINANCIAL SERV CO. | ...cooeverrirnerierins | woveeend 8,109,487 | ......